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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE A - PART 1

OWNED December 31 of Current Year

Description of
Property

Location
2 3
City State

Date
Acquired

Showing all Real Estate
5 6

Date of
Last
Appraisal

Actual Cost

7

Amount of
Encumbrances

8

Book/Adjusted
Carrying Value
Less
Encumbrances

9

Fair Value
Less
Encumbrances

Increase
(Decrease) by
Adjustment

1"

Increase
(Decrease) by
Foreign
Exchange
Adjustment

Amounts
Received
During Year

13
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances
During Year

14

Gross Income
Earned
Less Interest
Incurred on
Encumbrances

15

Taxes,
Repairs,
and
Expenses
Incurred

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
3 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE A - PART 3

Showing all Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales under Contract"
4 5 6 7 8

1 Location 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,

(Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,

Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changes in Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred

€03

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 1
2 3 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE




903

Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value (Decrease) by by Foreign Exchange
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE




Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, InC

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
U.S. Government - Issuer Obligations
912828-AK-6.. | US Treasury NOte..........cooccvveeervveeeereinerseninsesseieeneeses | conseeee | cvveenne 2.125|FA....[ 08/31/2004 | ......ooooovmvenns [ e | v 327,165 | ..o 325,000 |..100.6880............... 327,236 | ..o 328,555 | ............ 2,334 | .o 3453 [ (1,390) [ coveomreevernnens | eeerrveermnecrreieenes | e 1107/28/2003 | ........ 1.112
.| USD Cost = 328,555 Par = 325,000......... .

| US TrEASUTY NOE ..o | o | e 4.000 V512012 oo oo | o 199.951 | 200,000 | .99.0310 | o 198,062 | .o 199.938 | ... 1,033 | 8,000 | oo 14 01/21/2003 | ......4.003

USD Cost = 199,938 Par = 200,000
-4.. | US Treasury Note........coovveneverenens

........ 3.875 0211512013 | oo | s | o 376,354 | oo 375,000 | 2097.9080 | oo 367148 | oo BT645T | oo 5,A8Y | oo 7,266 | oo (97) 1| 03119/2003 | .....3.827

USD Cost = 376,451 Par = 375,000 .
-7..|US Treasury Note - Non Call..........ccoomerrveeonereeeinenennes | weveens | cevennes 3.625 05/15/2013 | ..covvervevrrens | cevererrens | coreereiiinnns 434,777 | oo 425,000 | ....96.1250 | ............... 408,531 |...oocovrecn 435,227 | cccovuennn. 1,989 | .o 7,703 | oo (449) 06/19/2003 | ........ 3.337
USD Cost = 435,227 Par = 425,000 . o | erveeisenreisnssenes | crsseessenssseessenness | snsensessessenssseesees | eseesssensssesnsens | sonsssesssenseseenens | conseeees
0199999. | U.S. Government - ISSUET OBlIGatiONS.......c.creeuerreernrresneressseeeessseessseesesseeesssesessseseens e sessesseenas 1,338,247 |............ 1,325,000 | .. XXX..ooo | coocrreeenee 1,300,977 |............ 1,340,171 |.......... 10,845 |........... 26,422 |............. (1,922) | ..o [V 0 [ XXX.]....XXX...... XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36207K-XA-3..| GNMA P00l 434573 (MBS)........cooovemerreirerrrrerseneeesinens| conveene | cvveonas 7.500 [MTLY [ 10/15/2014 | ...ooorvveenes [ v [ e 127,745 | ..ceeeeee. 126,672 [ ..o [ v 127,745 | ..ceeeee. 127,840 | ....cooeeene. 792 | 9,500 | ..ooooverrrreenne. (62) [ covveeeererrieennn | eerrerrvieinnenreiees | oo 1108/23/2000........ 7.136
......................... USD Cost = 127,840 Par = 126,672......... o
36210Q-U9-1..| GNMA P00l 499308 (MBS).........ccocvuereriemimirsiesssrieenens | covnens | coreenes 7.500 |MTLY | 08/15/2014 | ..o | covviirenies | e 91,757 | oo 91,186 | oo | e 91,757 | oo 91,813 | oo 570 | oo 6,839 | ..o [(CK) ) FPPTUOORRTPOONE FUPPPRORTOOS PO 1108/03/2000 | ........ 7170
......................... USD Cost = 91,813 Par = 91,186
36211A-W9-3. | GNMA P00l 507472 (MBS)........cvvvemcrreioerireirsenesesnnens | conseene | cvveenns 7.000 | MTLY | 09/15/2014 | ....ooovvvevnns | v | wevreerrvenens 110,634 |...cccoovveeen. 111,029 | oo [ e 110,634 |...cccoovveeen. 110,630 | ..ovovrnnennn 648 | ...cooveenne. 7,772 | ... -(9) 08/23/2000| ........ 7141

......................... USD Cost = 110,630 Par = 111,029.........
36211C-F9-8.. | GNMA P00l 508792 (MBS).........cocvuureriemimirinriesssriesenens | o | o 8.000 | MTLY | 04/15/2015 | ..ooorvvecriis [ v | o 11,903 | .o 1,782 | e | s 11,903 | oo 11,900 | oo 79 | e 943 8
......................... USD Cost = 11,900 Par = 11,782

(| 05/31/2000 | ... 6.854

0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUMIES. ... ssisseeisssissenessnens | ceneesensseees 342,039 |............... 340,669 |...XXX......| oo 342,039 |........... 342,183 | ... 2,089 ... 25,054 | ... (L] [N 0 | XXX.]...XXX...... XXX
0399999, | TOtal = U.S. GOVEIMMENL. .....iveeiieiissestisisiesssessssessessssessss st st ss st es s st s st s ettt ses st srsssssanses 1,680,286 |........... 1,665,669 | .. XXX.ooo| oo 1,643,016 |........... 1,682,354 | ... 12,934 [............ 51,476 |.......c... (2,018) ] covveeerreed [V 0 | XXX.[...XXX...... XXX
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
California
130624-JA-8... | Califonia State GO Non Callable.............ccccocovvrerrierrnnee ‘ ........ ‘ ................. MATR] 09/01/2009 | ................... ‘ ............................ 388,340 |...ccooneee. 500,000 |..oooveerrienns | e 388,340 |...ccooneee. 360,565
......................... USD Cost = 360,565 Par = 500,000 .
CAIIFOMNIA. ... vttt sttt et s sttt s ettt f sttt R et ettt nnntnns | ertanssasnneas 388,340 XXX 0000 388,340 [ 360,565 0 0
Georgia
373383-LN-6.. | Georgia State GO Callable.............cooeveerrreenererrreeeenneeeenne ‘ ........ ‘ ........ 5.750|JJ...... ‘ 07/01/2014 ‘ 07/01/2010 ‘100.000 ............... 357,985 | ... 350,000 |..oovvveerriienns | e 357,985 | ... 361,204 | ... 10,063 |............ 20,125
......................... USD Cost = 361,204 Par = 350,000
GEOMGIA. . vvesreeerresseresseresseresseessans ) ) XXX 00000 357,985 [ 361,204 |......... 10,063 |............ 20,125
Massachusetts
575827-C5-7.. | Massachusetts State GO Ltd - NON........ccccvvevevvieviecns [ evivees | 00eeee D750 [ Do | 06/0172010 | oo | v | e 361,348 ... 350,000 | s | 361,348 | 366,142 | ............ 1,677 |............ 20,125
......................... USD Cost = 366,142 Par = 350,000.... .
M husetts.......coocevernn, XXX i 361,348 |........c..... 366,142 | .......... 1677 | 20,125
Michigan
594610-VX-2.. | Michigan State GO Non Callable...........cc.ccooevermrreernnrrenn. ‘ ........ ‘ ........ 5.250(JD ‘ 12/01/2010 ‘ ................... ‘ ............. 762 |, 350,000 |..oovvveerriienns | e 375,762 |...cooueee. 381518 | ... 1,531 | 18,375
......................... USD Cost = 381,518 Par = 350,000
MIChIGAN. ... ettt XXX 00 375,762 [ 381518 | ........... 1,531 | 18,375
Mississippi
605579-5J-6... | Mississippi State GO Non Callable............ccccceevveercveeres | coverres | 200008500 [MNLL.. | 11/01/2008 | .oovvvvvvcves o | e 66,434 | o 65,000 [ ..ooveeriieris | v 66,434 | .....ccooouec... 67,154 | ..o 596 [ ..ot 3,575
......................... USD Cost = 67,154 Par = 65,000 .
VISSISSIPPDI. . vvverreseressrrsesssesssesssesssassssss st sses st sess s sess b ss st s st st esnsseesss st snsssssssnsenssssnssnssansssnssesssnssssnssanns | sresnstanssnnsss DDA | ossriesnssnnins 65,000 |..XXX.ooo| e 06,434 [ 67,154 | .o 596 [ .o 3,575
North Carolina
658256-GW-6. | North Carolina State GO.............cccoceevvveerierrsrreerienenn. ‘ ........ ‘ ............... 400,000 |..ccoovvverrieenns | errrnnnn 425,822 | 433,460 | ... 7333 | 22,000
......................... USD Cost = 433,460 Par = 400,000 . .
[N O T T T . Ly R O R e e YL v 433, 460 22,000
Total States and US . .1,970,043 ...84,200
1199999. | States, Territories & Possessmns Issuer Obligations. 2,015,000 |.... ...1 970,043 ...84,200
1799999. | Total - States, Territories & Possessions (Direct and Guaranteed) ..2,015,000 |..XXX......[...c.......1,975,691 | ............ 1 ,970,043 84,200
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Arizona
718814-GS-9..| Phoenix Arizona GO Prind..........ccoeuvvvevveeveeerrseeiescienins | coeeins | cvvens 5.800|JJ...... 07/01/2005] 07/01/2005 |102.000 | ............... 359,627 | ..o 350,000 |..oovvveerriienns | e 359,627 | ... 365,113 20,300
......................... USD Cost = 365,113 Par = 350,000.........
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
JY 2T Yo UUUUUUUURUPTOPTOPTUPTOOOTN OSSO 359,627 J.............350,000 [..XXX.... ]T.............359,627 [ ............365,113 [........ 10,150 [ ..........20,300 [ ........... (X)) [ 0 [.XXXT....XXX..... XXX
lllinois
167501-YR-0. [Chicago IL Board of Education GO.............cccccceee... | ....... | ....... 6.000[JD.... | 12/01/2012| 12/01/2010]100.000].............362,981 ] .............350,000 [..115.6750].............404,653 [ ............367,892 | ... 1,750 ] .........21,000 [ ........... [GIE) ) Y IS .TPE]06/29/2000]....... 5.351
...................... USD Cost = 367,892 Par = 350,000.. . ..
TP
Michigan
032879-KA-5.. [ Anchor Bay MI Sch Dist GO Non Callable................. [ .......
...................... USD Cost = 374,000 Par = 350,000.........
691599-HV-9. | Oxford Mich Area Cmnty Sch Dis GO Bon
...................... USD Cost = 379,621 Par = 350,000.........
[T
Nevada
181054-S4-0.. [ Clark Cnty Nevada Sch Dist GO Ltd -.........ccooccveeres [ oot
...................... USD Cost = 376,576 Par = 350,000..
[N T TR
New York
295083-4T-3.. | Erie County New York GO Callable...........cccccovvnnnee. | ....... | ....... 6.000[JJ..... |07/01/2011 ................. | ...........
...................... USD Cost = 266,360 Par = 250,000.. . ]
NEW YOTK. . et er e snssnssesensem e e sersessssssesnsensenenenersnsenesesenenensersersersees | oveeeseeeess 202 102 | coveeeeneer: 290,000 oo XKXeoor [oeiennnr 294,360 | ............266,360 [ ..........7,500 [ ..........15,000 [ ........... (1)) [ 0 [ XXXT.... XXX..... [... XXX...
Oklahoma
678841-FV-4..]Oklahoma Cnty Okla Indpt Sch GO Non................... | ....... | ....... 5.000[FA.... |02/01/2010 ................. | ...................... [CICE15)) Y IS TPE]04/18/2002]....... 4113
...................... USD Cost = 528,975 Par = 500,000 e .
OKIANOMAL ...t ensnesneisnessnecnsniensnsensnesnne | cosnsessnessDAGO02 | wrreernren:000,000 | XKXeii | iinn..562,405 ... 528,976 ... 10,417 ] .........37,500 [ ... (3,316) | o0 .0 XXX L XXX
Tennessee
821686-QB-1. | Shelby County Tenn GO Non Callable............c.c.ccco. [oeeis [eoiee
...................... USD Cost = 425,884 Par = 400,000..
Y- U
Texas
84055Q-CN-8 | South Texas Cmnty College Dist GO Non.............c... | cceee. [ o......5.000 | FA.... | 08/15/2008 | .......oocvvveers | o
...................... USD Cost = 532,990 Par = 500,000
LU
Wisconsin
602409-DB-7. [Milwaukee Wi Sanitary Dist GO Non............cccvueenne
...................... USD Cost = 437,572 Par = 400,000..
WiISCONSIN. ... e
Total States and US........c.oiiiiiiiiicccces e
1899999. | Political Subdivisions of States, Territories & Possessions - Issuer Obligations................. A
2499999. | Total - Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed)...........ccovveeeriicnnnne.

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities o

California
13066Y-DN-6. [ California St Dept Wir Res Revenue Bond................ | ....... | ....... 5.250[MN... |05/01/2012 ................. | ...........
...................... USD Cost = 468,971 Par = 425,000......... e
[SE ey U
Colorado
196454-EB-4.. | Colorado Dept of Trans Revenue Bond..........c.cccccocee | eers [ ennne 5.500[JD.... [06/15/2014 | ......coveeee [ e
...................... USD Cost = 451,548 Par = 400,000.........
196630-W9-4. | Colorado Springs CO Revenue Bond - Non.............. [ oo [ cevnee 5.250 [MN... | 11/15/2011
...................... USD Cost = 376,968 Par = 350,000......... JSUURUNORIRN DUOSIOUPRN VORI DRSROONTION DOV IO
249181-J8-2...| Denver Colo City & Cnty Arpt Revenue...........c.coocvee | cvvenee | vvenee 5.500 [MN.... | 11/15/2013 (11/15/2011 {100.000 | ...
...................... USD Cost = 318,795 Par = 300,000......
759136-HA-5. [Regional Trans Dis Co Sale Tax Reven 250 [MN... | 11/01/2010

USD Cost = 538,605 Par = 500,000....................... A e e o
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Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, In

C.

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
C0I0TAUO. ... rreeeseriee sttt | et 1,665,855 |............ 1,550,000 | .. XXX...oo| coocrreeenee 1,774,666 |........... 1,685,916 | ............ 9,809 |........... 83,125 | ......... (11,338) | .eoorrcvennnee [ 0 [XXX.]....XXX...... XXX......
Georgia
047870-DG-2..| Atlanta Ga Water and Waste Revenue Bond...........ccc... | covecvee 000 5.000 [ MN.... [ 05/01/2009 | ....oocvvvvernccns o | v 423,711 400,000 | ..113.2530 453,012 | ..o 430,720 | ..coovenne. 3,333 [ 20,000 |..ccoournnnr (3,943) .1PE | 03/06/2002 | ........ 3.762
......................... USD Cost = 430,720 Par = 400,000......... .
GBOTGIA. . 11vee1reeesse e ese e R bbbt | esnsiessnacs 423,711 | 400,000 | ... XXX...oow. | coreeeenncnned 453,012 | ..o 430,720 | ........... 3,333 [ 20,000 [..ccoooonner (3,943) ] .cvvvvernacn [ 0 [XXX.]....XXX...... XXX
lllinois
167592-QY-3.. | Chicago IL O'Hare Intl Airprt Revenue 01/01/2009 | ..o | e | ... 364,085 | ...............350,000 | ..111.8150]...............391,353 |............370,083 | ...........0,625 [......c....19,250 |..oivvciicc(2,453) [ oo e | e 1105/24/2001 | ........ 4.590
......................... USD Cost = 370,083 Par = 350,000.........
167673-BK-7.. | Chicago ILL Pub Bldg Comm Special.. 01/01/2018 | ..ooonevveernaes | e J1PE [ 12/11/2001 | ........ 6.180
......................... USD Cost = 258,058 Par = 250,000.........
ITNOIS...vvvvserveeeerressssssseesseesesecsnse s ssse s ssssssssnnssssssssesensssssnssssessssessssennees | cveesenneesess02 1,900 | soserreeeensss:000,000 | e XKXerivee [ coveennennn. 048,774 | ..cccc........628,141 | ... 17,750 ... 35,500 [ooooercee(@,779) | v [ 0 [XXX.]....XXX...... XXX
Indiana
746189-AL-3.. | Purdue Univ IN Revenue Bond - Callable...................... ‘ ........ ‘ ........ 5.750 [JJ...... ‘ 07/01/2012 ‘ 07/01/2010 ‘100 000 .1PE | 07/14/2000 | ........ 5.160
......................... USD Cost = 313,569 Par = 300,000.........
INAIANG. ... nssssssnnsennsseesennssssnsnssesnsessssennees | ceeenenneesess 3004009 | sesrrreeeessss:d00,000 | e XXX erivee [ ceveenerreene 309,689 [ 1iirieenn 313,569 | .viereen8,625 |0 17,250 [icenn(1,223) v [ 0 [XXX.]....XXX...... XXX
Kansas
485424-EZ-4.. | Kansas State Dept Trans Hwy Revenue Bond.............. ‘ ........ ‘ ........ 5.500 [MS... ‘ 09/01/2008 ‘ ................... ‘ ............. .1PE [ 04/26/2002]........ 3.680
......................... USD Cost = 550,965 Par = 500,000.........
KNSAS. ...ttt snn s sensssnssensnsnsnsssssssnsens | cosnnssensss D QOO N 2| wrrsreeeresssid00,000 | oo XKXueres | cevvererernenneDI8,672 | vvirrerrnnnnnD50,965 | 19,167 [ 127,500 | viivreeno(7,456) | o0 | 0 | XXX.]..... XXX...... XXX
Kentucky
491513-4G-9.. | Kentucky State Property & Bldg Revenue...................... ‘ ........ ‘ ........ 5.625|MS... ‘ 09/01/2013 ‘ 09/01/2010 ‘100 .000 .1PE | 08/24/2000 | ........ 5.020
......................... USD Cost = 418,756 Par = 400,000.........
KENEUCKY ...ttt sensssnsenssssssssnsenssssnsessssssssesssssssenssssssesssssss | consessensssedd 10,900 | corseeeeneesnid00,000 |00 XKXoreres | covvererennenn 493,604 | iviiiirenen 818,756 | v 7,500 |..i022,500 | oviveeen(1,672) | o0 | 0 | XXX.]....XXX...... XXX
Massachusetts
575765-UL-4.. | Massachusetts State Whsl Elec Revenue...................... ‘ ........ ‘ APE | 11/02/2001 | ........ 3.922
.| USD Cost = 374,756 Par = 350,000......... o Lermrerrrieinnes | enerrennes | eerreiensenieiees | soenresessenseies | oossrnesnens | coreseessensessssssensesssnns | eosssenssssssssnssssssennss | soereessssenniess | sorssseessesnsessssesnsesssns | ersssseenssssssennsssssnenns | snsessssesnsesnsssssns | saeessesessensssssesens | eetssennsssessennsssies | eonessssnsennssiins | consenssssessenssseees | consenees
M NUSEHES.......cvvveercr s 0 [XXX.]....XXX...... XXX
Minnesota
843375-WL-6. [ Southern Minn Mun Pwr Agy Revenue Bond................. ‘ ........ ‘ ........ 5.250 ‘ W, ‘ 01/01/2015 ‘ ................... ‘ ............. .1PE[09/06/2002]........ 3.891
......................... USD Cost = 480,854 Par = 425,000
MINNESOLA. ... .ottt snnsenssssssssnsensssnsenssssssenssnsssnsesssssssesssss | cossessensosedb 0O, D | wonneeeneresse 20,000 | oo XKXoreves | covvenerennnnn 484,317 | i 480,854 | i 11,156 [ 116,610 | ienn(3,672) | o0 | 0 | XXX.]..... XXX...... XXX
New Jersey
646135-XE-8.. [New Jersey State Transportion Revenue.........ccooooe..... ‘ ........ ‘ ........ 5.250[JD..... ‘ 12/15/2009 ‘ ................... ‘ ............. .1PE[01/09/2002]........ 4.150
......................... USD Cost = 375,746 Par = 350,000.........
NEW JBISBY...cvvureceeserinessens sttt nsssnsssnssessssnsssenssssnsssnsssssssnsensssnssesssnne | cossessenssseed L Oy 192, | coseeeeresssrdD0,000 | oo XKXoreres | cevvererennecne 397,632 | vvvvrvrenene 379,746 | vrvvvrinennn817 [ 118,375 | iiin(2,924) | oiviinenl0 | 0 | XXX.]....XXX...... XXX
Ohio
677660-PX-4.. | Ohio State Water Dev Authonty Revenue.......coconeunnee ‘ 06/01/2009 ‘ ................... ‘ ............. .1PE | 06/21/2000 ........ 5.010
.............................................. 0 [ XXX.]...XXX...... [..XXX......
Texas
052414-CG-2..| Austin Tex Electirc Util Sys Revenue...........cc.cccoueeveuene. JTM512014 | | e .1PE | 07/19/2002 ........ 4.281
......................... USD Cost = 446,076 Par = 400,000.........
235241-BH-8.. | Dallas Texas Revenue Bond - Callable...........ccc...cooeeee. 120172012 | oo | v .1PE | 07/26/2001 | ........ 4.588
......................... USD Cost = 374,122 Par = 350,000.........
796253-SR-4.. | San Antonio Texas Elec & Gas Revenue 02/01/2015 | oo e , , .1PE | 03/11/2003 | ........ 3.750
......................... USD Cost = 606,160 Par = 525,000.... .
882854-KE-1.. | Texas Wtr Dev Brd Revenue Bond - 07/15/2013 | 07/15/2010{100.000 | ............... 516,374 | ..o 500,000 | .ovooeeuerriies [ erreerireennns 516,374 | ..o 522,795 |.......... 12,969 | ... 28,125 | ..o (2,068) .1PE | 08/25/2000 | ........ 5.031
......................... USD Cost = 522,795 Par = 500,000 .
............ 1,949,153 | .........29,106 |...........83,047 | .oc...(11,197) | ccoccvccenec0 [0 [ XXX | XXX [ XXX
XXX v 8,197,167 [ 8,039,745 | ....... 111,336 |......... 382,970 | ......... (54,359) | ..ooveerrerennaee [ 0 [ XXX.]....XXX...... XXX......
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations XXX o] e 8,197,167 ............ 8,039,745 | ........ 111,336 |.......... 382,970 | .......... (54,359) | .ovvererind [N 0 | XXX.]..... XXX...... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-|

Louisiana

Backed/Asset-Backed Securities
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-0...|FHLMC Pool E00803 (MBS)............

USD Cost = 237,950 Par = 234,037..

USD Cost = 27,828 Par = 27,737..
FHLMC Pool E00831 (MBS)........
USD Cost = 31,931 Par = 33,020..
FHLMC Pool E00967 (MBS)........
USD Cost = 84,361 Par = 83,681..
FHLMC Pool E00976 (MBS)............
USD Cost = 103,225 Par = 102,393..
FNMA Pool 530994 (MBS)...........
USD Cost = 14,472 Par = 14,867 ..
FNMA Pool 532854 (MBS)...........
USD Cost = 34,129 Par = 34,376..
FNMA Pool 537319 (MBS).......
USD Cost = 9,441 Par = 9,500..
FNMA Pool 540216 (MBS).......
USD Cost = 19,461 Par = 19,389..
FNMA Pool 547825 (MBS).......
USD Cost = 4,286 Par = 4,353..
FNMA Pool 550193 (MBS).......
USD Cost = 36,161 Par = 36,544..
FNMA Pool 550565 (MBS)...........
USD Cost = 48,342 Par = 48,854..
FNMA Pool 612843 (MBS)...........
USD Cost = 161,183 Par = 163,949..
FNMA Pool 615041 (MBS)..............
USD Cost = 154,488 Par = 152,392..
FNMA Pool 633179 (MBS)
USD Cost = 174,229 Par = 172,584..

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
31371J-N4-2.. [FNMA P00l 253411 (MBS)........cooeurevreereerernverrenneenee | cvvenee [ creenes 6.500 [MTLY[07/01/2015] ....oovvevrcrce [ e 06/02/2000{........ 7.290
...................... USD Cost = 10,967 Par = 11,433.. ..
LOUISIANG. ...
United States
31371K-HR-5.JFNMA P00l 254140 (MBS)..........cereerereerrrreereirnens
USD Cost = 145,314 Par = 148,067..........coccocrevenee [ eevnnes [eeneneneonne feveinn v | f e
FNMA Pool 254261 (MBS)..........cocovevvrvererrcrencnnes [ eeveen [ 1000.6.500 [MTLY | 04/01/2017 | ..o f e
USD Cost = 272,847 Par = 265,343..........cocovcvevenne [ eevnees [eenenenicnne [ v e f e
FHLMC Pool E78678 (MBS)..........ccoeveeveereencveverees [ eeveen [ 20...8.000 [MTLY| 08/01/2014 | ..o f e
USD Cost = 24,279 Par = 24,348...........ccocovvvvveonnens [evonnes Lo [ v e f e
FHLMC Pool E79812 (MBS).........ccoereereereencveeenees [ eeneen [ 1000.8.000 [MTLY | 11/01/2014 | ..o f i
USD Cost = 23,147 Par = 22,890..........cccouvvvrrenennens [ eenee [eeneneneonne feveine v v f e
FHLMC Pool E80603 (MBS)..........ccoeerevreereenceveeerens [ eeneen [ 20, 7.500 [MTLY| 06/01/2015 | ..o f e
USD Cost = 28,831 Par = 28,808...........ccoccoerrereneens [ venee [eevenenenne fevene v | f e
FHLMC Pool E80616 (MBS)..........ccoereereereencvenerees [ eeveen [ 200..8.000 [MTLY| 05/15/2015 | ..o f e
USD Cost = 70,184 Par = 69,361...........ccovvverrereneens [eevee [eevrneneonne feveine v v f e
FHLMC Pool E83793 (MBS)..........ccoerevneereencvenerens [ ceveen [ 2000..6.000 [MTLY| 05/01/2016 | ..o v
USD Cost = 178,675 Par = 180,338.........ccouvereneenee [renees [eemevenenne feveinn v | f e
FHLMC Pool E89843 (MBS)..........ccoereereereevcveeerens [ eeneen [ 10000.6.000 [MTLY| 05/01/2017 | ..o f i

US. i,

..1,885,033 |........1,

Total STAtES AN US........cvovieiiieeeeeeeeeeeee e

..1,896,068 |.........1,

2699999.

Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securit

T.....1,896.068

.....1.896.068 ...

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities o

Governments and Their Political S

ubdivisions -

Defined Multi-

lass Residential

ortgage-Backed Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
United States
31339D-RJ-9.. | FHLMC Series 2416 Cls PM (CMO).........cccoormerveeerneeens] converne | cvvennas 6.000 | MTLY| 02/15/2026 | 01/15/2009{100.000 | ............... 249,672 |...ccceeer 285245 [ o [ 249,672 | ..o 251,760 | ............ 1,226 |......co... 14,715 .. (1,219) .1PE | 02/28/2002 | ........ 5.460
ceeereeeeer | USD Cost = 251,760 Par = 245,245............oouomvevvvecnnecs | v | covneerveiiinees | veevveiens . . . .
. |FNMA Series 2003-4 CIs PG (CMO)........ccouvemerreeermnnens | ceveens | cevernnd 4.500 | MTLY | 07/25/2007 | ....ccvvveerrenns | wovrrerreens | cvverveieronae 202,758 | .o 199,671 | oo [ o 202,758 | ..o 205,911 | oo 749 | .. 7488 | ..o (3,154) 01/28/2003 | ........ 2.699
USD Cost =205,911 Par = 199,671 [SUSPPTOORPPIOUIY IVPPPPOOR FUPRPTIORR OO . .
FHLMC Series 2498 CIs PB (CMO)..........omerrveuemncrreies | converne | cvveenns 5.500 | MTLY | 05/15/2012 | 12/15/2005|100.000 | ................. 46,601 |..occreeened5,348 | s | 46,601 | .covvveven 47446 | ..o 208 | .. 2,286 |...coovmernnnns (844) 01/17/2003 | ........ 3.365
USD Cost = 47,446 Par =45,348............cccoecvvemmrervcnnens | coveeees | ceveiinsenniiins | s . . [ e [ e | s | e | s | conseeees
GNMA Series 2002-57 Cls PJ (CMO).......cccommevvvermmeenes [ cerveiee | o 6.000 | MTLY | 04/20/2008 | ........coooommerre | wovrrerrrene | cvverveirrnnnee 128,672 | ..ccc0eerre125,000 | oo | v 128,672 |..coooovvvecen. 130,469 | ............... 625 | .o 7,500 | ..o (1,374) .1PE | 08/06/2002 | ........ 4.783
.|USD Cost = 130,469 Par = 125,000......... JFOONY PVOOPR UPPOORRPIOONN DOROR . . e [ e | e | e | s | conseeees
..| GNMA Series 2002-51 Cls MT (CMO).......coveuermervmvernns | corveene | cvveonns 5.500 | MTLY | 01/20/2009) | .....ccvvvveuenne | wovrerrrene | cvverveiirnnnee 127,163 | ..o 125,000 | oo | e 127,163 | ..o 128,003 | ....cccooueenee 573 | s 6,875 | .o (616) .1PE | 08/01/2002 |........ 4.953
......................... USD Cost = 128,003 Par = 125,000......... . . .
[V vumvvPvUUOvUTTYUOY v 754,866 | ... 754,866 |....ccooccnne. 763,589 | ........... 3,381 [ ..o 38,864 |............. (7,207) [ o0 |0 | XXX XXX...... XXX
Total States and US . .. XXX, T . 1 e ) ceeerrennene(1,207) [ cicccnienen0 0 L XXX XXX...... XXX......
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities XXX i 154,866 ... 763,589 | ... 3,381 | .. 38,864 |...... (7,207) | oovovvenanend0 [0 | XXX XXX...... LXXX
3199999. | Total - Special Revenue & Special AssesSMeNt OblIGAtIoNS. ........c.c.ruerererereseeesressesessenessessersssers e LXK X 010,848,101 10,699,065 |........ 124,699 |.......... 541,624 | ... (61,461) ] o0 o0 XXX | e XXX...... LXXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
494553-AB-6.. | Kinder Morgan Inc Corporate Note............cccocuromerruveenne. ‘ ........ ‘ ........ 6.500 | MS.... ‘ 09/01/2012 ‘ ................... ‘ ............................ 111,499 |...cccceoeeeee. 100,000 | ..110.3500]............... 110,350 |[..cccoovvveeene 112,173 | ..o 2,167 | .o 3,250 [ .o (B73) | cooevveeererreenes | eevrmeerreieenecneenns | wevnnee 2105/06/2003 ] ........ 4.858
......................... USD Cost = 112,173 Par = 100,000.........
United States........uurriieenecriiicrriiisse e ssssessesssssnssneesesssssssensssesssseessessssssnsssssensssssenssensssees | eessenseesees 111499 | vvvrrriennnn 100,000 | e XXX evivee [ cevennennenn 110,350 [ 112,473 | i 2,167 [ i 3,250 [ iviieneecn(673) | i | 0 [ XXX.]....XXX...... XXX......
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations............c.counniensinseinsnissssensssnssessssnsssesssssssssesssssnssssssssssssssssnsssees | osssessseseeses 111,499 | iviinnnnnenn 100,000 |00 XXX oivoe | cvviviinnenen 110,350 | v 112,173 | 2,167 |0 3,250 [ iiiiiened(673) | i i 0 | XXX.[....XXX...... XXX......
3899999. | Total - Public Utilities (Unaffiliated)............ccoorrrnmrrinnneiiinsenriinssinissessinessesssscssisssssssssssesssssessssssssssesssenssssssssssenss | osseessesessee | 115,499 | evvivennernnn 100,000 [ oo XXX ] covverrieennn 110,350 | iviieeneernn 112,473 [ 102,167 [ 13,250 | viiiieeeo(673) [ o0 [, 0 [XXX.]....XXX...... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00209A-AE-6..| AT&T Wireless Corporate Note...........cccvcevmerrveemmeerenies | conveene | cvveonee 7.875 0310172011 [ oo [ s | i 86,886 |.....ccooevreenet 75,000 | ..115.7150 ] ......cccovecrn 86,786 | ......cccoveern 87,752 | ..ccoueeee. 1,969 [ ..cccovveenne. 2,953 | (BB6) | .vvvvevrerreees | wevrmerreieerecneenes | wevnnee 2105/06/2003 ] ........ 5.197
... |USD Cost = 87,752 Par = 75,000.........ccocccoemmerreeermmrerreens | wovennee . . . . o
.. | Alcoa Inc Corporate Note - Cont Callable...........cccccoeoves | covernne | cevrrees 7.250 08/01/2005 | ...ovverveverens | covererrias | coreereiiienane 249,907 |..oocovrenne 250,000 |..108.4710|.....covecn 271,178 | .o 249,722 | .ccovuenen. 7,552 | .o 18,125 | i 53 08/02/2000| ........ 7.275
......................... USD Cost = 249,722 Par = 250,000......... . . . .
048825-BJ-1... | Atlantic Richfld Corporate NOte -..........cc.ccovmeerveenmnerennes | conveene | cvvevnns 5.900 1 04/15/2009 | ..o | orneerreiees | e 91,753 | .o 100,000 | ..110.6040............... 110,604 | .....cooooovenee. 87,753 | ..cooveenee. 1,246 | .. 5,900 | .o 1,216 05/17/2000| ........ 7.836
USD Cost = 87,753 Par = 100,000............couervceereerrveraes | crvernes . . . . .
.| Bank of America Corporate NOte............ocwvuweeerreeoneriens| covserns | cvveonas 3.875 01/15/2008 | ...ovvvrveverans | covvrenrins | coreereiiinnne 224,226 | ..o 225,000 |.101.9520.......c.cco... 229,392 | ..o 224,021 | oo 4,020 | ..o 5546 | ..ooovevrrrinnne 194 11/21/2002 | ........ 3.968
.|USD Cost = 224,021 Par = 225,000......... O I . . . .
.| Boeing Cap Corp Corporate Note...........cc..merrvuvermerees | wovees | cevrrnns 5.650 05/15/2008 | ...oovvrvvverrns | cevererrens | coreereiiinnne 233,367 |.covcrreenn 225,000 |.106.7640 |............... 240,219 | .o 237,902 | oo 1,624 |.......... 12,713 | (3,300) 08/07/2002 ........ 3.990
USD Cost = 237,902 Par = 225,000............ccevvuveemmerreeenns | coverres | weveemsenreaeens | wonsennes . . . .
..| Burlington Santa Fe Corporate Note Cont............cccueceees | veverne | cevrnnes 7.875|AO.... | 04/15/2007 | ...ooorvevernas | wrveerneenee | woreeerveerennae 99,960 |...ovvovrnnne. 100,000 | ..115.5030............... 115,503 | ..oovrvveineee 99,908 | ............ 1,663 | ..ccvrveennne T T E— 10 06/28/2000 | ........ 7.889
USD Cost =99,908 Par = 100,000............coueeveeermerrverraes | crvernes . . . .
..| Calenergy Co Inc Sr Note Non-Callable.............cooeevvveees [ cerveiee | v 7.630 N 10/15/2007 | i | ovneerreiees | e 96,826 |.......cooooe 100,000 | ..112.9480]............... 112,948 | ...coovvvnee. 94,590 | ..ooovernee. 1,611 | e 7,630 | oo 682 05/11/2000| ........ 8.631
..|USD Cost = 94,590 Par = 100,000...........cccoveeemerrverrmerees | covenees . . . .
..| Caterpillar Corporate Note Cont Callable...........cccoccvveee | coverne | cevinis 6.550 05/01/2011 | oo | coverreniens | oo 218,124 | ..o 200,000 |.113.5510|...cccomecne 227,102 | .o 220478 | .ccovvennn. 2,183 | .. 13,100 |..coovvvennne (1,995) 10/18/2002 | ........ 5.055
USD Cost = 220,478 Par = 200,000............cevvuveeerreeenns | coverres | weveermsenreneens | wennerees . . . . .
.. | Chevron Texaco Capital Corporate Note...........cccccuurnes | covenns | covrrees 3.500 | MS.... | 09/17/2007 | ...ooorrvevenns | cvvevirnanns | wrvreenrreeens 224,340 | ... 225,000 |..101.8480......cc.cc... 229,158 |..ooccovvcnne 224,125 | ............ VIV £ 8,028 | ..ooovvrrrrinnne 164 09/05/2002 | ........ 3.585
USD Cost = 224,125 Par = 225,000............ccevvuveemmerreeenns | coverees | wevvemseneeneens | wonsenees . . . . o
.. | Citigroup Inc Corporate Note Non-Call.............cccccemerens | wovernne | cevrrnes 3.500 | FA.....| 02/01/2008 | ......ccvvvevernns | crvervrranns | wevreerrrenens 149,363 |........o...... 150,000 | ..100.3750]............... 150,563 |....cccovveeeee 149,217 | ............ 2,188 | .o 2,640 | .oooorviirn 146 | i | eerrrenreiiineensenes | e 1101/24/2003 | ........ 3.613
USD Cost = 149,217 Par = 150,000...........oeevveveermerreeenns | crnernes . . . .
. | Citizens Communication Corporate Nt -............ccoccveenens| corveens | cvvevnne 7.625 | FA.....| 08/15/2008 | .......ccvvvevers | crvervrranns | wevreerrrenens 149,472 | ... 150,000 | ..109.4950............... 164,243 |............. 149,265 | ............ 4,321 | 11,438 | oo 92 08/14/2001 | ........ 7.717
USD Cost = 149,265 Par = 150,000............ccevvuveemmerreeenns | coverres | wevvemmenreneens | wonsenees . . . . .
. | Comcast Corp Corporate Note Cont...............omrveeeernees | wovevens | covrrnes 5.500 | MS.... | 03/15/2011 | ...ccrveeeranris | errerreenns | cerrrviirneennes 99,590 |.cvvveernnnne 100,000 | ..103.9420]............... 103,942 | ..ocoovvvnee. 99,553 | ..oovvvnee. 1,619 | oo 2,765 | oo 37 03/12/2003 | ........ 5.570
USD Cost = 99,553 Par = 100,000............omurreeermmmrmmeerees | coverees | weveemsenreneens | weonsennes . . . . o
. | CommonWealth Edison Corporate Note Cont................ | ceeveeee | v 3.700 | FA.....| 02/01/2008 | .......cvrveeeenns | crverrrranns | wovrrerrrenenn 225,346 | ... 225,000 |..100.4040.......ccocco... 225,909 |..occovneenne 225417 | oo 3469 | ..o 4371 | e (TA) ] o | rrerreeeinseneeiees | e 1101/15/2003 | ........ 3.659
USD Cost = 225,417 Par = 225,000............ccevvuveemmerreeenns | coverees | weveemsenreneens | wornsenees . . . [ e [ et | s | e | s | conseeees
. | Conoco Phillips Corporate Note Cont...............coueeeveenns | conneens | cvvevnes 4.750 | AO.... | 10/15/2012 | ..o | wevrrerrrins | ceverriiiree 224,594 | ... 225,000 |..100.4210|....ccovecnr 225,947 |..occoven 224,553 | ........... 2,256 |...ocoon. 10,866 | ...cvvvvvrnnn 40 .1PE | 03/04/2003 | ........ 4.775
......................... USD Cost = 224,553 Par = 225,000 . . . .
263534-BK-4.. | Dupont El Nemour Corporate Note - Cont.........cc...coueees | conveene | covennes 4750 | MN.... | 11/15/2012 | oo | e | v 225121 | 225,000 |..101.0030 |......cooecrn 227,257 | .o 225132 | ccocvreennn. 1,366 | ..o 10,777 | oo (10) ] covveeeererrvinn | errerreeeensenneiees | oo 1]11/05/2002 | ........ 4.743
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Showing all Long-Term BONDS Owned December 31 of Current Year
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6 7 8
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9
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13
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18
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20

Date
Acquired

21

Effec-
tive
Rate
of
Interest

USD Cost = 225,132 Par = 225,000..........c.ccccovvrernnn
EOP Operating Limitd Prtnrshp Corporate
USD Cost = 297,478 Par = 300,000.............
Fleet Boston CRP Sub Note - Non Callable..
USD Cost = 246,663 Par = 250,000.........
Gannett Co. Corporate Note.............
USD Cost = 298,647 Par = 300,000..
General Electric Capital Corp Coporate
USD Cost = 226,510 Par = 225,000.........
Household Finance Corp Corporate Note
USD Cost = 307,614 Par = 300,000......
Kroger Company Corporate Note......
USD Cost = 205,096 Par = 200,000......
Lehman Brothers HIdg Corporate Note -...
USD Cost = 215,472 Par = 200,000......
M&I Marshall & Iisle Bk Corporate Note
USD Cost = 150,832 Par = 150,000.........
Mellon Funding Corp Corporate Note - Non..
USD Cost = 99,852 Par = 100,000...........
Merrill Lynch & Co Inc Corporate Note -
USD Cost = 319,151 Par = 350,000......
Morgan Stanley Group Inc. Sr. Notes
USD Cost = 92,561 Par = 100,000....
PNC Bank Corporate Note................
USD Cost = 201,942 Par = 200,000..
Pepsi Bottling Priv Plc Nt - Cont....
USD Cost = 313,152 Par = 350,000.........
Proctor & Gamble Company Corporate Note
USD Cost = 224,222 Par = 225,000.........
Safeway Inc Sr. Note - Cont. Callable...
USD Cost = 94,130 Par = 100,000....
Sprint Capital Corp Note...........
USD Cost = 89,221 Par = 100,000....
Target Corporation Corporate Note...
USD Cost = 238,190 Par = 225,000..
Walmart Stores Inc Corporate Bond..
USD Cost = 94,075 Par = 100,000....
Wyeth Coporate Note Cont Call....
USD Cost = 125,541 Par = 125,000..

.300,000 ..

e 297478

o 125 501

UNited StAteS......c.cveveveeeeeeeiieeee e

..6,439,737

107,288 | ........369,966 |.

3999999.

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

....6430.737

107.288 369,966

Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities

United States

61746W-CG-3

Morgan Stanley Dean Wit Cap Series...
USD Cost = 6,076 Par = 6,080.....

MTLY[08/15/2030........ccovees [ e

United States

4199999.

Industrial & Miscellaneous - Defined Multi-

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities

United States

161581-BT-9..

17303C-BH-3.

Chase Manhattan Auto Owner Trs Series.

02/15/2008

01/09/2006

05/15/2006

01/07/2004

100.000] ...

100.000]....

09/11/2000




Statement as of December 31, 2003 of the U ni ted H eal t h Care Of AI’ kan sas y In C.
Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
...................... USD Cost = 330,408 Par = 350,000..........c.ceeereereenne [ cerveen [ cerrerreenenee [corennes
17305E-AA-3. | Citibank Credit Card Tr Series 2000-B1...........coccocevwe [ cevvee | c0rer. 7.050 [MS... 109/15/2005 | ......ovovece fevrvrvrne | 299,752 | ... .300,000 |..ooverirrene [ 299,752 | ... 299,478
...................... USD Cost = 299,478 Par = 300,000......
23383V-AC-4. | Daimler Chrysler Auto Tr Series 2000-A... ..90,569 91,192

.| Discover Card Mstr Trust Series 1999-6...
..|Fleet Credit Card master Trust Series...
-9. | Household Automotive Tr Series 2000-2...
. |MBNA Master Credit Trust Series 1997-I..
-9. |MBNA Master Credit Trust Series 2000-I..
. MBNA Credit Card Trust Series 2001-A1..

.| Peco Energy Transition Trust Series.

USD Cost = 91,192 Par = 90,569.............
USD Cost = 233,045 Par = 225,000......
USD Cost = 174,956 Par = 175,000......
USD Cost = 224,158 Par = 221,177......
USD Cost = 96,074 Par = 100,000...........
USD Cost = 399,835 Par = 400,000.........
USD Cost = 418,484 Par = 400,000......
USD Cost = 188,282 Par = 175,000..

.225,000

175,000 | ..

UNIEEA SHAIES. ..ottt 2,786,746 ..2,815,312 ] ... 2,818,682
4499999. [ Industrial & Miscellaneous - Other M ss Commercial Mtg.-Backed/Asset Backed Securi cnen 2,186,746 ... ..2,815312 [....
4599999. [ Total - Industrial & Miscellaneous (Unaffiliated)..........ocoerriiineiniiiiesiiciscssesc e | e 3,280,324 [ oo 9,267,826 |....
Totals
5499999. | Total - ISSUET OBlIGATIONS. ......voveteeeeesieieiiiei ettt sttt eesnsesnsnnssesesssnsnsnnsesssssssnsnnsenessses | nnnneee 1,021,998 | eerenes 21,140,000 |...XXX.....
5599999. [ Total - Single Class Mortgage-Backed/Asset-Backed Securities..... ..2,228,933 ... XXX.....
5699999. [ Total - Defined Multi-Class Residential Mortgage-Backed Securities............. ....146,344 [... XXX.....
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. A ..2,786,746 XXX .
6099999. [ Grand TOAl - BONGS.............o.veeieeeeeeeeee oottt eeeeeeeeeesee e seeneeneeneeeeeeceeeeeeeeeeenen 26,902,023 [... XXX..... ] .......28,643,806 | ........27,783,113 |.......355,552 [ ..... 1, 439 529
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (@) Acquired
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.

ot4

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest

Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Government

912828-AK-6............... US Treasury Note USD Cost = 328 555..........ccvvureereeneeneeneeneencnnns | reene 07/28/2003.... |MEIION BANK.......cvurerrrairiiniiniininiseeeeseieeseeeessessssssssesssnsesensessens | eressesssssassassassenenenenenenessenesees | cenesnesneenenesneescssensenennerss 328,999 [ wurevnerrennerereesceereeernersi 320,000 [ ooviinieniinineiieercscnne 2,834
v | 2125% 08/31/04........cooiicecice e | s . .
.|US Treasury Note USD Cost = 199 938. ....01/21/2003....
....| 4.000% 11/15112........... .
..]US Treasury Note USD C .
| 3.875% 02/15/13...ciccc
..]US Treasury Note USD Cost = 51 328...
| 3.875% 02/15/13...ciccc
..]US Treasury Note USD Cost = 49 564...
| 3.875% 02/15/13....ceiiciee
.. |US Treasury Note - Non Call..............
USD Cost = 435,227 3.625% 05/15/13..

0399999. | Total - Bonds - U.S. GOVEIMMENL.............c.cvevereriiiieieeeveteiieeeieeeeeeveeeee e

Bonds - Special Revenue and Special Assessment
Texas

796253-SR+4............... San Antonio Texas EIBC &.........coovueiiieiceciececieeeeeeeeeeea
................................... USD Cost = 606,160 5.375% 02/01/15..

United States

31392H-SC-8.............. FNMA Series 2003-4 Cls PG..........ccccoovininiiiiiciiciirisisieicccne
....|USD Cost = 205,911 4.500% 07/25/07..

.|FHLMC Series 2498 CIs PB................... .
USD Cost = 47,446 5.500% 05/15/12.......cccovvviniininiininiiniiiiiiiins |

US. .,

Total States and U

3799999, | Total - BONTS - SECIAl REVENUS & SPECIAT ASSESSMENTS..eoreerreerecrrsereerrsereerrsereer coremreemremeerreorrerseomrerrsosrerserseerrerseersereessereerniemeereeerrereeereereereerrereereereorererrrorerce |

Bonds - Public Utilities
United States

494553-AB-6 ... |Kinder Morgan Inc Corporate.............. e |- e |- 112,173
................................... USD Cost = 112,173 6.500% 09/01/12.. ST I

United States..........ccccococviiiiiicnn. 112,173 .100,000

3899999, | Total - BONGS - PUDIC UTIES. .o 1. TI2A73 oo 100,000

Bonds - Industrial and Miscellaneous
United States

00209A-AE-6.............. AT&T Wireless COrporate..........ceeveererurireeeirereeeereneseeeeiseseseeseenens
....|USD Cost = 87,752 7.875% 03/01/11
... | Citigroup Inc Corporate...........c.cccovueenne.
....|USD Cost = 149,217 3.500% 02/01/08..
.... | Comcast Corp Corporate Note....
....|USD Cost = 99,553 5.500% 03/15/11........

..| CommonWealth Edison USD Cost = 125 065.
weer| 3.700% 02/01/08.........oovvviririeeiine

..| CommonWealth Edison USD Cost = 100 353.
....| 3.700% 02/01/08........
... | Conoco Phillips Corpora
....|USD Cost = 224,553 4.750% 10/15/12..
... | Discover Card Mstr Trust...........ccccovnenee
....|USD Cost = 136,455 6.850% 07/17/07..
.... | Fleet Credit Card master....................
....|USD Cost = 174,956 2.400% 07/15/08..
.... | Wyeth Coporate Note Cont....................

..|USD Cost = 74,992 4.125% 03/01/08
Wyeth Coporate Note COnt............ccoerriecernnneceeesese e




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
................................... USD Cost = 50,550 4.125% 03/01/08........ovveerreeeeeeeeeeeeseceeeecenee | eoeeeieeeiesmicesseieiees | oo eeeesseessseessssssssenssssssssessssssesssseeasnes | eeessisesasssesesseesseeesssseeesesesssseeaeas
United States..........occooovvevevevereeererne
4599999. | Total - Bonds - Industrial & Miscellaneous..
6099997. | Total - Bonds - Part 3..............ccccovnn....
6099998. [ Total - Bonds - Summary ltem from Part 5.
6099999. [ Total - Bonds............ccovvvvverieerciein

7113

7299999. [ Total - Bonds, Preferred and Common Stocks




Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, InC

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

Bonds - U.S. Government

36207K-XA-3..... [GNMA Pool 434573 (MBS)..............
USD Cost = 28,697 7.500% 10/15/14.. .
GNMA Pool 434573 (MBS).................. ....|02/01/2003
USD Cost = 23,038 7.500% 10/15/14 .
GNMA Pool 434573 (MBS) USD Cost = 6 180....
7.500% 10/15/14
GNMA Pool 434573 (MBS) USD Cost =
7.500% 10/15/14
GNMA Pool 434573 (MBS)..............
USD Cost = 11,210 7.500% 10/15/14..
GNMA Pool 434573 (MBS)..............
USD Cost = 18,555 7.500% 10/15/14.. .
GNMA Pool 434573 (MBS).................. ....|07/01/2003
USD Cost = 10,879 7.500% 10/15/14 .
GNMA Pool 434573 (MBS) USD Cost = 6 913....{08/01/2003
7.500% 10/15/14.............
GNMA Pool 434573 (MBS)..............
USD Cost = 18,448 7.500% 10/15/14 .
GNMA Pool 434573 (MBS) USD Cost = 744....... 10/01/2003
7.500% 10/15/14.......ooviiiiiiiicccccccies | e,
GNMA Pool 434573 (MBS) USD Cost = 5 223....{11/01/2003
7.500% 10/15/14.......ooiiiiiiiiiccccccccees | e,
GNMA Pool 434573 (MBS) USD Cost = 4 379....[12/01/2003
7.500% 10/15/14.......ooiiiiiiciicccccieees | e,
..|GNMA Pool 499308 (MBS) USD Cost = 704....... 01/01/2003
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost =
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost = 4 504....]03/01/2003
7.500% 08/15/14.........ooriiiriiiiiiicicccees | e,
..|GNMA Pool 499308 (MBS)..............
USD Cost = 17,825 7.500% 08/15/1 .
..|GNMA Pool 499308 (MBS) USD Cost = 583....... 05/01/2003
7.500% 08/15/14.........cooriiiiiriiiiiiiccccies | e,
..|GNMA Pool 499308 (MBS) USD Cost = 602....... 06/01/2003
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost =
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost = 1 817....]08/01/2003
7.500% 08/15/14........ocvoiiiiiiiciriicccccies | e,
..|GNMA Pool 499308 (MBS) USD Cost = 8 964....|09/01/2003
7.500% 08/15/14.........coorvriiiiiriciiceccins | e,
..|GNMA Pool 499308 (MBS) USD Cost = 575....... 10/01/2003
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost = 585
7.500% 08/15/14
..|GNMA Pool 499308 (MBS) USD Cost = 7 994....112/01/2003
7.500% 08/15/14.........coorviiiiiiiiicciccies | e,
. |GNMA Pool 507472 (MBS)..............
......................... USD Cost = 14,830 7.000% 09/15/14.. .
36211A-W9-3.... [GNMA Pool 507472 (MBS).........ccccveuvvivcriicnnne 02/01/2003

..|01/01/2003 [ Paydown..




Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, InC

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

. |GNMA Pool 507472 (MBS)..............
. |GNMA Pool 507472 (MBS)..................
. |GNMA Pool 507472 (MBS) USD Cost = 9

. |GNMA Pool 507472 (MBS)..............

- |GNMA Pool 507472 (MBS)..........
. |GNMA Pool 507472 (MBS) USD Cost = 646.......

. |GNMA Pool 507472 (MBS)..............

USD Cost = 58,496 7.000% 09/15/14.................

. |GNMA Pool 507472 (MBS) USD Cost = 1 513....

7.000% 09/15/14........ocomiiiiiiiiic
USD Cost = 24,374 7.000% 09/15/14..
USD Cost = 34,370 7.000% 09/15/14......

7.000% 09/15/14

USD Cost = 10,742 7.000% 09/15/14......

. |GNMA Pool 507472 (MBS) USD Cost = 913.......

7.000% 09/15/14........ocoiiiiiiicccc
USD Cost = 49,098 7.000% 09/15/14

7.000% 09/15/14.............

USD Cost = 13,298 7.000% 09/15/14

. |GNMA Pool 507472 (MBS) USD Cost = 621.......

7.000% 09/15/14.......oooviiiiiiice e
GNMA Pool 508792 (MBS) USD Cost = 1 163....
8.000% 04/15/15.......ovviiriiieiiee e
GNMA Pool 508792 (MBS) USD Cost = 3 962....
8.000% 04/15/15.......ovviiriiieiiee e
GNMA Pool 508792 (MBS) USD Cost = 1 248....
8.000% 04/15/15.......ocvvvirriine
GNMA Pool 508792 (MBS) USD Cost = 82........
8.000% 04/15/15.......ovviiriiieece s
GNMA Pool 508792 (MBS) USD Cost = 2 182....
8.000% 04/15/15.......ovviiriiieece s
GNMA Pool 508792 (MBS) USD Cost = 70........
8.000% 04/15/15.......ovviiriiieece s
GNMA Pool 508792 (MBS) USD Cost = 69........
8.000% 04/15/15.......ovviiriiieece s
GNMA Pool 508792 (MBS) USD Cost = 70.
8.000% 04/15/15
GNMA Pool 508792 (MBS) USD Cost =
8.000% 04/15/15
GNMA Pool 508792 (MBS) USD Cost = 1 450....
8.000% 04/15/15.......ovviiriiieiiee e
GNMA Pool 508792 (MBS) USD Cost = 1 517....
8.000% 04/15/15.......ovviiriiieece s
GNMA Pool 508792 (MBS) USD Cost = 55.
8.000% 04/15/15.......cocoieienireirine
US Treasury Note USD Cost = 332 973...
3.875% 07/31/03.......ccvviinns

Paydown..

0399999.

Total - Bonds - U.S. Governmen

Bonds - States,
Mississippi

Territories and Possessions

[605579-58-3.....
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year
......................... USD Cost = 294,443 5.500% 11/01/06
Mississippi 321,486
Pennsylvania
709141-NT-8..... Pennsylvania State GO Non............cccococvrninenee 568,310
......................... USD Cost = 541,075 5.250% 10/15/07
Pennsylvania..........cocooiiiieiiiccc 568,310
Utah
917542-GW-6.... [ Utah State GO Non Callable...............cccrvvrcunnee 399,228
......................... USD Cost = 362,352 5.500% 07/01/07
UEN. oo 399,228
Wisconsin
977056-DQ-0..... | Wisconsin State GO Non.............cco..... 433,260
......................... USD Cost = 417,532 6.000% 05/01/05
WiISCONSIN. ... 433,260
Total States and US........coooiiiiiiiceas 1,722,284
1799999. | Total - Bonds - States, Territories & POSSESSIONS...........ciiiuiiiiiiiciiieiiieisiicesieessnsessniessnisssnsessneeesnesssnsessnsessnssssnsessnsessnsenas | oneneens 1,722,284
Bonds - Political Subdivisions of States
Arizona
566795-DD-9..... [Maricopa Cnty Az GO NON........cevvririciririririnnns
......................... USD Cost = 382,869 6.500% 07/01/06
AIZONA. e
Texas
414003-5G+4..... Harris County Texas GO NON..........cccocuerrenccnee
......................... USD Cost = 371,938 5.875% 10/01/06
TEXAS. ..o
Total Statesand US.............
2499999. [ Total - Bonds - Political SUDIVISIONS. ... ittt

Bonds - Special
Arizona

Revenue and Special Assessment

USD Cost = 282,218 5.500% 06/15/14

040663-L7-9...... Arizona State University...........c.c.ccccoeevrereeneeeee... | 06/24/2003 [ Hutchinson Shockey & Erly........cooeeee | oveinienienicnins [ o 392,000
......................... USD Cost = 374,150 6.000% 07/01/06
718830-HG-0..... | Phoenix Arizona Airport..............cc...... ....365,257
......................... USD Cost = 359,608 5.800% 07/01/04
ANZONA. ..o
California
13066Y-DN-6..... | California St Dept Wir Res.........cccccveveirivriennnne
......................... USD Cost = 303,452 5.250% 05/01/12
CalifOMIA. ...
Colorado
196454-EB-4..... Colorado Dept Of Trans..........coccvieurieenrveiinennns 297,738

C0lorado........vcveveeeeeeeiieeeeeeeeeeeeee

297,738

District of Columbia

592650-KP-9..... Metro.Washington DC Arpt.........ccccovvvverreeennns 393,589
......................... USD Cost = 362,583 5.750% 10/01/07
DiSHTICE OF COIUMDIA. ...ttt entanees | enserseenes 393,589
Georgia
047793-GK-4..... | Atlanta Ga Airport Facs.........ccoceervneneerennnnnns
......................... USD Cost = 415,708 6.250% 01/01/05 o
GBOTGIA. 1+ttt ettt sttt et ettt ne ettt st sttt e en et ennsstenenennrerensnsnnnnessensnsnnnesssensnsersnensnsnnensnsnsnsnseneranans | aeneeeeneenB20, 192 [ eorirnnr...400,000 | ............ 415,708 | .......... 407,273 [..... ... (470N [ ..o O [ 0
Louisiana

[31371J-N4-2......




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

6.500% 07/01/15......cocvieieeieeieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 1 285.... Paydown.. N
6.500% 07/01/15......cocvieirieieeee e
FNMA Pool 253411 (MBS) USD Cost = 7 681....
6.500% 07/01/15......cocvieirieieeee e
FNMA Pool 253411 (MBS) USD Cost = 4 707....
6.500% 07/01/15
FNMA Pool 253411 (MBS) USD Cost =
6.500% 07/01/15......cocvieirieieeee e
FNMA Pool 253411 (MBS) USD Cost = 5 153....
6.500% 07/01/15......coeveriieieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 3 112....
6.500% 07/01/15......coeveriieieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 1 453....
6.500% 07/01/15......coeveriieieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 1 152....
6.500% 07/01/15......ccevereiiene.
FNMA Pool 253411 (MBS) USD Cost = 85..
6.500% 07/01/15......coeveriieieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 108.......
6.500% 07/01/15......coeveriieieeeeee e
FNMA Pool 253411 (MBS) USD Cost = 83.........
6.500% 07/01/15......ccviieriierererree.
LOUISIANG. ...

.............. 37,761

— 36,201

Minnesota
604114-KH-0..... Mn Pub Facs Auth Water............cccccccevevereerernnne.
USD Cost = 364,693 5.500% 03/01/07....
..... | Southern Minn Mun Pwr Agy..........ccc......
......................... USD Cost = 254,570 5.250% 01/01/15
IINNESOTA. ...ttt ettt st e e tesesesn et sneseseseseseanesesesesesesessesesenesenenenensrens | ererererene 655,417

............ 395,004

............ 364,693

New Mexico
08527N-BE-5..... | Bernalillo Cnty NM Tax Rewv.............. . vooe | e 446,268 |
......................... USD Cost = 413,132 5.750% 04/01/
NEW MEXICO........oveveeeevevevereceeeeeeeeeeeeete e ceee e ereneneeans 446,268 400,000

New York
650013-SF-3...... New York State Hwy USD Cost = 363 734.......... 06/24/2003 [ Goldman Sachs 400,610 [ ............ 350,000
......................... 5.500% 04/01/08..
INEW YOTK. ..ottt ettt et et et s en s e tesesesssesesasesesessnsasesa

Texas
052414-CG-2...... | Austin Tex Electirc Util............ccocevererierererernee.
......................... USD Cost = 306,677 5.500% 11/15/14
442436-SW-2..... |Houston Texas WHr/Swr......................
......................... USD Cost = 370,549 6.200% 12/01/05

Virginia
92817F-MM-5..... [ Virginia State Pub Sch Auth...........cccccvvvvreerennes 06/24/2003
......................... USD Cost = 368,771 6.000% 08/01/05.... ..
LT OO ] ,000 ..o 368,771

United States
31371K-HR-5.....|FNMA Pool 254140 (MBS) USD Cost = 6 398.... [01/01/2003 [Paydown...........ccoevrveiurieirinirieieieies [ eeeesrieinsieineieineines | cerieinenenens 6,519 [ oo 6,519 [ oo 6,398 |...ccceovnee. 6,401
......................... 5.500% 01/01/17 ce.ecveeeeeeeeeceeeeeeeieeeeieieeees | everereieieiens | ettt sesesennes | erevesisesesesssiseseses | cveresssssesesessseness | ereseesesesesenesenes | eevereressseseesesenens | eerereseeseses s




Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, InC
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31371K-HR-5.....[FNMA Pool 254140 (MBS) USD Cost = 6 370.... [02/01/2003 | PaydOwN............cccvvviriimiiiniiiinisiiens [ e |, 6,491 370 [ 6,373
5.500% 01/01/17 v [ . .
FNMA Pool 254140 (MBS) USD Cost =
5.500% 01/01/17 ... | e,
FNMA Pool 254140 (MBS)...............
USD Cost = 10,033 5.500% 01/01/17.. .
FNMA Pool 254140 (MBS)............... ... |05/01/2003
USD Cost = 14,784 5.500% 01/01/1 .
FNMA Pool 254140 (MBS) USD Cost = 9 657.... [ 06/01/2003
5.500% 01/01/17 ... | e,
FNMA Pool 254140 (MBS)...............
USD Cost = 12,436 5.500% 01/01/17..
FNMA Pool 254140 (MBS)..................
USD Cost = 18,244 5.500% 01/01/17..
FNMA Pool 254140 (MBS)..................
USD Cost = 13,466 5.500% 01/01/17 .
FNMA Pool 254140 (MBS) USD Cost = 5 617.... [ 10/01/2003
5.500% 01/01/17...voviriiiricecccccies | e,
FNMA Pool 254140 (MBS) USD Cost = 4 584.... [ 11/01/2003
5.500% 01/01/17 ... | e,
FNMA Pool 254140 (MBS) USD Cost = 3 634.... [ 12/01/2003
5.500% 01/01/17.............
FNMA Pool 254261 (MBS)...............
USD Cost = 21,734 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 18,727 6.500% 04/01/17..
FNMA Pool 254261 (MBS)...............
USD Cost = 23,467 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 23,143 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 27,366 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 21,118 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 24,602 6.500% 04/01/17..
FNMA Pool 254261 (MBS)...............
USD Cost = 34,674 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 27,002 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 18,708 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 12,731 6.500% 04/01/17..
FNMA Pool 254261 (MBS)..................
USD Cost = 11,630 6.500% 04/01/17
.|FHLMC Pool E78678 (MBS) USD Cost = 215.....{01/01/2003
8.000% 08/01/14.........oorviiriririiiceieeees | e,
.|FHLMC Pool E78678 (MBS) USD Cost = 216.....{02/01/2003
......................... 8.000% 08/01/14.........oorviiiiririiiceeccees | e,
3128GD-UB-4.... [FHLMC Pool E78678 (MBS) USD Cost = 245.....{03/01/2003
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8.000% 08/01/14........oooveiriririciriricicieins | [
.|FHLMC Pool E78678 (MBS) USD Cost = 220.....{04/01/2003 | Paydown..
8.000% 08/01/14........oooviiiriririciriecieins | v [
.|FHLMC Pool E78678 (MBS) USD Cost = 221.....{05/01/2003 | Paydown..
8.000% 08/01/14.........ooviririririciciecieins | v [
.|FHLMC Pool E78678 (MBS) USD Cost = 224.....{06/01/2003 | Paydown..
8.000% 08/01/14
.|FHLMC Pool E78678 (MBS) USD Cost = 22
8.000% 08/01/14.........corviiiiiiicce
.|FHLMC Pool E78678 (MBS)........
USD Cost = 1,297 8.000% 08/01/14
.|FHLMC Pool E78678 (MBS)........
USD Cost = 9,424 8.000% 08/01/
.|FHLMC Pool E78678 (MBS)............
USD Cost = 1,157 8.000% 08/01/14
.|FHLMC Pool E78678 (MBS)............
USD Cost = 2,782 8.000% 08/01/14............
.|FHLMC Pool E78678 (MBS) USD Cost = 14
8.000% 08/01/14.........coeviiiiiieices
FHLMC Pool E79812 (MBS)........
USD Cost = 1,365 8.000% 11/01/14
FHLMC Pool E79812 (MBS)........
USD Cost = 1,310 8.000% 11/01/ .
FHLMC Pool E79812 (MBS) USD Cost = 975.....|03/01/2003 | Paydown..
8.000% 11/01/14......cooiiiiiiccc
FHLMC Pool E79812 (MBS)........
USD Cost = 1,358 8.000% 11/01/14............
FHLMC Pool E79812 (MBS) USD Cost = 89
8.000% 11/01/14......oocviiiiiicc
FHLMC Pool E79812 (MBS)
USD Cost = 1,881 8.000% 11/01/14
FHLMC Pool E79812 (MBS) USD Cost = 536.....|07/01/2003
8.000% 11/01/14. ... | e,
FHLMC Pool E79812 (MBS)........
USD Cost = 1,612 8.000% 11/01/14
FHLMC Pool E79812 (MBS)............
USD Cost = 1,123 8.000% 11/01/14
FHLMC Pool E79812 (MBS)............
USD Cost = 1,780 8.000% 11/01/14
FHLMC Pool E79812 (MBS)............
USD Cost = 1,294 8.000% 11/01/14
FHLMC Pool E79812 (MBS) USD Cost = 134.....[ 12/01/2003
8.000% 11/01/14. ... | e,
. |FHLMC Pool E80603 (MBS) USD Cost = 394.....[01/01/2003
7.500% 06/01/15........ocooiiririririciicciceies | e,
. |FHLMC Pool E80603 (MBS) USD Cost = 470.....02/01/2003
7.500% 06/01/15
. |FHLMC Pool E80603 (MBS) USD Cost = 41
7.500% 06/01/15.........cooivriiiiirieiicicicccens | e,
. |FHLMC Pool E80603 (MBS)........
......................... USD Cost = 3,262 7.500% 06/01/15 .
3128GG-U4-3.... [FHLMC Pool E80603 (MBS).........ccccccvvvvcviinnee 05/01/2003
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.| FHLMC Pool E80603 (MBS).......
.| FHLMC Pool E80603 (MBS).............
.| FHLMC Pool E80603 (MBS).............
.|FHLMC Pool E80603 (MBS)...........
.|FHLMC Pool E80603 (MBS) USD Cost = 177.....
.| FHLMC Pool E80603 (MBS).......

.|FHLMC Pool E80603 (MBS) USD Cost = 159....

. |FHLMC Pool E83793 (MBS)............
. |FHLMC Pool E83793 (MBS)............
. |FHLMC Pool E83793 (MBS)................
. |FHLMC Pool E83793 (MBS)................

. |FHLMC Pool E83793 (MBS)................

. |FHLMC Pool E83793 (MBS)................

USD Cost = 1,942 7.500% 06/01/15.................
USD Cost = 3,410 7.500% 06/01/

USD Cost = 12,977 7.500% 06/01/15..

USD Cost = 2,696 7.500% 06/01/15

USD Cost = 2,511 7.500% 06/01/15

7.500% 06/01/15.........coivriiiiiccce
USD Cost = 2,623 7.500% 06/01/

7.500% 06/01/15.........coiviiriiiiccccae

..|FHLMC Pool E80616 (MBS) USD Cost = 459.....

8.000% 05/15/15

| FHLMC Pool E80616 (MBS) USD Cost = 383....

8.000% 05/15/15.........corveiririiiiceccne

..|FHLMC Pool E80616 (MBS) USD Cost = 385.....

8.000% 05/15/15.........coeveiririiiicecice

..|FHLMC Pool E80616 (MBS) USD Cost = 307.....

8.000% 05/15/15.........corveiriririiiccece

..|FHLMC Pool E80616 (MBS) USD Cost = 389.....

8.000% 05/15/15.........corveiriririiiiecae

..|FHLMC Pool E80616 (MBS) USD Cost = 508.....

8.000% 05/15/15

| FHLMC Pool E80616 (MBS) USD Cost = 801....

8.000% 05/15/15.........corvriririiiciiccicae

..|FHLMC Pool E80616 (MBS) USD Cost = 403.....

8.000% 05/15/15.........coeveiririiiiicicae

..|FHLMC Pool E80616 (MBS) USD Cost = 445.....

8.000% 05/15/15.........coeviiririiiiicecae

..|FHLMC Pool E80616 (MBS) USD Cost = 408.....

8.000% 05/15/15.........coeveiririiiiiceea

..|FHLMC Pool E80616 (MBS) USD Cost = 410.....

8.000% 05/15/15

| FHLMC Pool E80616 (MBS) USD Cost = 43....

8.000% 05/15/15.........corviiriiiiiieecae
USD Cost = 12,906 6.000% 05/01/16..

USD Cost = 20,487 6.000% 05/01/16..

USD Cost = 1,495 6.000% 05/01/16

USD Cost = 23,076 6.000% 05/01/16..
USD Cost = 29,162 6.000% 05/01/16..

USD Cost = 12,565 6.000% 05/01/16...........

Paydown..

Paydown..
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3128GL-GA-4.... [FHLMC Pool E83793 (MBS).........ccccocvvvvcriinnee 07/01/2003 988 | 7,987
USD Cost = 7,988 6.000% 05/01/16 . . .
. |FHLMC Pool E83793 (MBS)................
USD Cost = 30,799 6.000% 05/01/16..
. |FHLMC Pool E83793 (MBS)................
USD Cost = 15,716 6.000% 05/01/16..
. |FHLMC Pool E83793 (MBS)............
USD Cost = 15,735 6.000% 05/01/16..
. |FHLMC Pool E83793 (MBS)................
USD Cost = 19,515 6.000% 05/01/16..
. |FHLMC Pool E83793 (MBS)................
USD Cost = 10,836 6.000% 05/01/16..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 20,857 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 13,483 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)............
USD Cost = 19,115 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 22,476 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 34,870 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 39,564 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 23,373 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)............
USD Cost = 50,626 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 30,364 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 32,863 6.000% 05/01/17..
. |FHLMC Pool E89843 (MBS)................
USD Cost = 5,363 6.000% 05/01/17
. |FHLMC Pool E89843 (MBS)............
USD Cost = 5,504 6.000% 05/01/17
FHLMC Pool E00803 (MBS)........
USD Cost = 2,720 8.000% 12/01/
FHLMC Pool E00803 (MBS) USD Cost = 499.....|02/01/2003
8.000% 12/01/14.......oocviiiiiiiicie
FHLMC Pool E00803 (MBS)........
. |USD Cost = 1,294 8.000% 12/01/14............
. |FHLMC Pool E00803 (MBS) USD Cost = 77
8.000% 12/01/14.......oocviiiiiiiccc
FHLMC Pool E00803 (MBS)........
USD Cost = 2,061 8.000% 12/01/14
FHLMC Pool E00803 (MBS)........
USD Cost = 3,517 8.000% 12/01/ .
FHLMC Pool E00803 (MBS) USD Cost = 572.....|07/01/2003
8.000% 12/01/14.......ooviiiiiiicccccccies | s
FHLMC Pool E00803 (MBS)..........ccccovvvcuriiinnes 08/01/2003
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USD Cost = 2,754 8.000% 12/01/14.......coovvvis | o 0

FHLMC Pool E00803 (MBS) USD Cost = 455.....|09/01/2003 | Paydown.. L0

8.000% 12/01/14.......oeveiiciieiereeeceieens | e .0

FHLMC Pool E00803 (MBS)........ 10/01/2003 .0

USD Cost = 2,055 8.000% 12/01/14........coovvves | o .0

FHLMC Pool E00803 (MBS)............ 11/01/2003 L0

. |USD Cost = 1,080 8.000% 12/01/14........ccocvvcers | orvrrrienn .0
. |FHLMC Pool E00803 (MBS)............ 12/01/2003 .0

USD Cost = 1,417 8.000% 12/01/14.......coovvvis | .0

FHLMC Pool E00831 (MBS)............ 01/01/2003 L0

USD Cost = 6,823 7.000% 04/15/15........coovvves | o .0

FHLMC Pool E00831 (MBS)........ 02/01/2003 L0

USD Cost = 5,738 7.000% 04/15/15........ccccovves | o .0

FHLMC Pool E00831 (MBS)............ 03/01/2003 .0

USD Cost = 6,277 7.000% 04/15/15........coocvves | o .0

FHLMC Pool E00831 (MBS)............ 04/01/2003 .0

USD Cost = 5,508 7.000% 04/15/15........cccccovvers | ovreririnnne .0

FHLMC Pool E00831 (MBS)............ 05/01/2003 .0

USD Cost = 5,405 7.000% 04/15/15........cocovves | ovirriirinnnes .0

FHLMC Pool E00831 (MBS)............ 06/01/2003 .0

USD Cost = 8,579 7.000% 04/15/15........coocvves | o .0

FHLMC Pool E00831 (MBS)........ 07/01/2003 .0

USD Cost = 5,631 7.000% 04/15/15........cocovves | o .0

FHLMC Pool E00831 (MBS)............ 08/01/2003 .0

USD Cost = 3,400 7.000% 04/15/15........ccccvves | ovrririnnne .0

FHLMC Pool E00831 (MBS)............ 09/01/2003 .0

USD Cost = 5,397 7.000% 04/15/15........ccocvves | o .0

FHLMC Pool E00831 (MBS)............ 10/01/2003 .0

USD Cost = 5,402 7.000% 04/15/15........cccoovves | orirriirinane .0

FHLMC Pool E00831 (MBS)............ 11/01/2003 .0

USD Cost = 2,175 7.000% 04/15/15........coceovves | o .0

FHLMC Pool E00831 (MBS)........ 12/01/2003 L0

USD Cost = 1,106 7.000% 04/15/15........cccccovves | o .0

FHLMC Pool E00967 (MBS)................ 01/01/2003 .0

USD Cost = 21,539 6.500% 04/01/16.........ccocve | eovevrririnnnee .0

FHLMC Pool E00967 (MBS)................ 02/01/2003 .0

USD Cost = 14,976 6.500% 04/01/16.........cccocvvs | ovrrrrrrinnnee .0

FHLMC Pool E00967 (MBS)................ 03/01/2003 .0

USD Cost = 11,696 6.500% 04/01/16..........ccocvv | eoverrrririnnnee .0

FHLMC Pool E00967 (MBS)................ 04/01/2003 .0

USD Cost = 17,803 6.500% 04/01/16.........ccocvv | eoverrrrrinnnee .0

FHLMC Pool E00967 (MBS)............ 05/01/2003 .0

USD Cost = 16,443 6.500% 04/01/16.........cccocve | eovvvrrrrrinnnee .0

FHLMC Pool E00967 (MBS)................ 06/01/2003 .0

USD Cost = 15,655 6.500% 04/01/16.........ccccocvv | eovrrrririnnnee .0

FHLMC Pool E00967 (MBS)................ 07/01/2003 .0

USD Cost = 10,667 6.500% 04/01/16..........ccocve | eovrrrrririnnnee .0

FHLMC Pool E00967 (MBS)................ 08/01/2003 .0

USD Cost = 13,188 6.500% 04/01/16..........ccocvv | ovvrrrrrrinnnee .0

FHLMC Pool E00967 (MBS)................ 09/01/2003 .0

USD Cost = 11,263 6.500% 04/01/16.. e [ .0

FHLMC Pool EQ0967 (MBS).........ocuuevcerrieinnnes 10/01/2003 0
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. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)............
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)................
. |FHLMC Pool E00976 (MBS)............

. |FHLMC Pool E00976 (MBS)................

. |FHLMC Pool E00976 (MBS)............

USD Cost = 9,759 6.500% 04/01/16...................
FHLMC Pool E00967 (MBS)........
USD Cost = 5,300 6.500% 04/01/

FHLMC Pool E00967 (MBS)............
USD Cost = 2,668 6.500% 04/01/16

USD Cost = 21,666 6.500% 05/01/16..
USD Cost = 16,360 6.500% 05/01/16..
USD Cost = 13,807 6.500% 05/01/16..
USD Cost = 16,763 6.500% 05/01/16..
USD Cost = 15,985 6.500% 05/01/16..
USD Cost = 16,828 6.500% 05/01/16..
USD Cost = 12,412 6.500% 05/01/16..
USD Cost = 19,715 6.500% 05/01/16..
USD Cost = 13,495 6.500% 05/01/16..

USD Cost = 10,910 6.500% 05/01/16..

. |FHLMC Pool E00976 (MBS)................

USD Cost = 5,372 6.500% 05/01/16

USD Cost = 3,427 6.500% 05/01/16
FHLMC Series 2351 Cls EF..............
USD Cost = 4,568 6.500% 12/15/24
FHLMC Series 2351 Cls EF.................
USD Cost = 143,108 6.500% 12/15/24
FHLMC Series 2351 CIs EF.....................
USD Cost = 162,549 6.500% 12/15/24
FHLMC Series 2351 CIs EF.................
USD Cost = 53,173 6.500% 12/15/24..
FHLMC Series 2416 Cls PM.................
USD Cost = 58,696 6.000% 02/15/26..
FHLMC Series 2416 Cls PM.................
USD Cost = 48,841 6.000% 02/15/26......
FNMA Pool 530994 (MBS) USD Cost = 126.......
7.000% 04/01/15........ocviviiiicccce
FNMA Pool 530994 (MBS) USD Cost = 9 025....
7.000% 04/01/15........ocviiiiiiicicccce
FNMA Pool 530994 (MBS) USD Cost = 85
7.000% 04/01/15.........coovvinnes
FNMA Pool 530994 (MBS) USD Cost =
7.000% 04/01/15
FNMA Pool 530994 (MBS) USD Cost = 63..
7.000% 04/01/15........ocviiiiiiicccee

Paydown.

Paydown..
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FNMA Pool 532854 (MBS) USD Cost = 1 590....
7.500% 04/01/15
FNMA Pool 532854 (MBS) USD Cost =
7.500% 04/01/15
FNMA Pool 532854 (MBS) USD Cost = 3 474....
7.500% 04/01/15.........coiiiiiiiccccen
FNMA Pool 532854 (MBS) USD Cost = 293.......
7.500% 04/01/15........ocviiiiiiciccccc
FNMA Pool 537319 (MBS) USD Cost =4 736....
7.500% 06/01/15.........coiviiiiciiccc
FNMA Pool 537319 (MBS) USD Cost = 89%4.......
7.500% 06/01/15
FNMA Pool 537319 (MBS) USD Cost =
7.500% 06/01/15
FNMA Pool 537319 (MBS) USD Cost = 921.......
7.500% 06/01/15.........coiviiiiciiccae
FNMA Pool 537319 (MBS) USD Cost =1 724....
7.500% 06/01/15.........coiviiriiciiccece
FNMA Pool 537319 (MBS) USD Cost =1 911....
7.500% 06/01/15.........corviiiiciicieae

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Adjustment | Adjustment Disposal Disposal Disposal Year During Year
31384Q-3B-7..... |FNMA Pool 530994 (MBS) USD Cost = 63......... 06/01/2003 0
7.000% 04/01/15......oeiieiriciniriiercereeieens | e .0
FNMA Pool 530994 (MBS) USD Cost = 64.. 07/01/2003 L0
7.000% 04/01/15......cecvieieriricie e [ .0
FNMA Pool 530994 (MBS) USD Cost = 64.. 08/01/2003 L0
7.000% 04/01/15......oeiieiriciniriiercereeieens | e .0
FNMA Pool 530994 (MBS) USD Cost = 65 09/01/2003 L0
7.000% 04/01/15.......oeimieiiiirrierceeseeieens | e .0
FNMA Pool 530994 (MBS) USD Cost = 65.. 10/01/2003 L0
7.000% 04/01/15......cecvieieriricie e [ .0
FNMA Pool 530994 (MBS) USD Cost = 65.. 11/01/2003 L0
7.000% 04/01/15......oeimieieiririiecereeiees | e .0
FNMA Pool 530994 (MBS) USD Cost = 66.. 12/01/2003 L0
7.000% 04/01/15......oeimieieiririiecereeiees | e .0
FNMA Pool 532854 (MBS) USD Cost = 5 230.... [01/01/2003 L0
7.500% 04/01/15......oeiieiriiicieircerceeens | e .0
FNMA Pool 532854 (MBS) USD Cost = 4 826.... [02/01/2003 L0
7.500% 04/01/15......oeiieiriiicieircerceeens | e .0
FNMA Pool 532854 (MBS) USD Cost = 5 034.... [03/01/2003 L0
7.500% 04/01/15......veiieirieiiriierceereeieens | e .0
FNMA Pool 532854 (MBS) USD Cost = 2 855.... [04/01/2003 L0
7.500% 04/01/15............. e [ .0
FNMA Pool 532854 (MBS)............... 05/01/2003 .0
USD Cost = 13,721 7.500% 04/01/15 e [ .0
FNMA Pool 532854 (MBS) USD Cost = 3 075.... [06/01/2003 .0
7.500% 04/01/15......veiierieiieiieicerceeens | e .0
FNMA Pool 532854 (MBS) USD Cost = 1 529.... [07/01/2003 L0
7.500% 04/01/15......oeiieiriiicieircerceeens | e .0
FNMA Pool 532854 (MBS) USD Cost = 2 504.... [08/01/2003 .0
7.500% 04/01/15......oeiieiriiicieircerceeens | e .0
09/01/2003 L0
.0
.0
.0
.0
.0
L0
.0
L0
.0
L0
.0
L0
.0
L0
.0
L0
.0
L0
.0
0

FNMA Pool 537319 (MBS) USD Cost = 655.......

07/01/2003
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7.500% 06/01/15.......ceimieiiciririieicereeieens | e

FNMA Pool 537319 (MBS) USD Cost = 653....... 08/01/2003 | Paydown..
7.500% 06/01/15.......ceimieiiciririieicereeieens | e

FNMA Pool 537319 (MBS) USD Cost = 805.......
7.500% 06/01/15
FNMA Pool 537319 (MBS) USD Cost = 2
7.500% 06/01/15 .
FNMA Pool 537319 (MBS) USD Cost =
7.500% 06/01/15
FNMA Pool 537319 (MBS) USD Cost = 49..
7.500% 06/01/15........oooivriciririeiceicies | e,
FNMA Pool 540216 (MBS) USD Cost = 3 707.... [01/01/2003
8.000% 06/01/15.........coevririririricrieieices | e,
FNMA Pool 540216 (MBS) USD Cost = 125.......
8.000% 06/01/15.........corvriririririiicicces | e,
FNMA Pool 540216 (MBS) USD Cost = 126.......
8.000% 06/01/15.........cocvvvrerrnns
FNMA Pool 540216 (MBS) USD Cost =
8.000% 06/01/15.........cooivriririciriiieeees | e,
FNMA Pool 540216 (MBS) USD Cost = 174.......
8.000% 06/01/15.........coorvririrrieiiieicees | e,
FNMA Pool 540216 (MBS) USD Cost = 129....... 06/01/2003
8.000% 06/01/15.........cooevririririeicicieiceies | s
FNMA Pool 540216 (MBS) USD Cost = 5 473.... [07/01/2003
8.000% 06/01/15.........corvriririrircieieiicees | e,
FNMA Pool 540216 (MBS) USD Cost = 108.......
8.000% 06/01/15.........ccevvvveriranes
FNMA Pool 540216 (MBS) USD Cost =
8.000% 06/01/15.........coorvriririririicieicicies | e
FNMA Pool 540216 (MBS) USD Cost = 110.......
8.000% 06/01/15.........cooevriririririiieieices | e,
FNMA Pool 540216 (MBS) USD Cost = 6 354.... [ 11/01/2003
8.000% 06/01/15.........coovviiriiiiiiciene
FNMA Pool 540216 (MBS) USD Cost = 83..
8.000% 06/01/15.........cooevriririciriciieiccies | e,
FNMA Pool 547825 (MBS) USD Cost = 3 020.... [01/01/2003
7.000% 07/01/15.......oocvvinnes
FNMA Pool 547825 (MBS) USD Cost =
7.000% 07/01/15.......ooveiiiiiiiicieeecees | e,
FNMA Pool 547825 (MBS) USD Cost = 3 646.... [03/01/2003
7.000% 07/01/15.......oovoiiiiiiiiicccecces | s
FNMA Pool 547825 (MBS)..............
USD Cost = 16,820 7.000% 07/01/15...... .
FNMA Pool 547825 (MBS) USD Cost = 214.......
7.000% 07/01/15.......oovoiiiiiiicicccccces | e,
FNMA Pool 547825 (MBS) USD Cost = 254.......
7.000% 07/01/15.............
FNMA Pool 547825 (MBS)...............
USD Cost = 11,298 7.000% 07/01/15 .
FNMA Pool 547825 (MBS) USD Cost = 2 451.... [08/01/2003
7.000% 07/01/15.......ooveiiiiiicicccecees | e,
FNMA Pool 547825 (MBS) USD Cost = 175....... 09/01/2003
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7.000% 07/01/15.......coveveerreireieieeeieeseeeeeenee | ereereesnssensees [
FNMA Pool 547825 (MBS) USD Cost = 2 845.... Paydown..
7.000% 07/01/15......ooieeinireireeeeereenens [ e [ e

FNMA Pool 547825 (MBS) USD Cost = 191.......
7.000% 07/01/15.......ooviiiiiiicccce
FNMA Pool 547825 (MBS) USD Cost = 1
7.000% 07/01/15.......oocvevinn
. |FNMA Pool 550193 (MBS) USD Cost =
7.000% 08/01/15.........coiviiiiiiiiccae
. |FNMA Pool 550193 (MBS)...............
USD Cost = 14,699 7.000% 08/01/15..
. |FNMA Pool 550193 (MBS)...............
USD Cost = 16,337 7.000% 08/01/1
. |FNMA Pool 550193 (MBS) USD Cost = 8 39%....
7.000% 08/01/15.........cvoiviiiiiiiicccae
. |FNMA Pool 550193 (MBS)...............
USD Cost = 12,003 7.000% 08/01/15..........
. |FNMA Pool 550193 (MBS) USD Cost = 7 210....
7.000% 08/01/15.........cooeiririiciiccce
. |FNMA Pool 550193 (MBS) USD Cost = 6 619....
7.000% 08/01/15.........cvoiviiiiiiiicccae
. |FNMA Pool 550193 (MBS)..............
USD Cost = 11,247 7.000% 08/01/15..
. |FNMA Pool 550193 (MBS)..................
USD Cost = 15,067 7.000% 08/01/15
. |FNMA Pool 550193 (MBS) USD Cost =7 188....
7.000% 08/01/15.........coovvevvrinns
. |FNMA Pool 550193 (MBS) USD Cost =
7.000% 08/01/15.........cvoiviiriicicicceae
. |FNMA Pool 550193 (MBS) USD Cost =1 795....
7.000% 08/01/15.........cooiviiiiiiiccce
.|FNMA Pool 550565 (MBS)..............
USD Cost = 15,031 7.000% 09/01/15..
.|FNMA Pool 550565 (MBS)..................
USD Cost = 18,839 7.000% 09/01/15
.|FNMA Pool 550565 (MBS) USD Cost = 5 606....
7.000% 09/01/15.............
.|FNMA Pool 550565 (MBS)...............
USD Cost = 23,114 7.000% 09/01/15..
.|FNMA Pool 550565 (MBS)..................
USD Cost = 24,325 7.000% 09/01/15......
.|FNMA Pool 550565 (MBS) USD Cost = 710.......
7.000% 09/01/15........ocvmiiiiriiicccec
.|FNMA Pool 550565 (MBS) USD Cost = 9 202....
7.000% 09/01/15.......ooviviiiicccc
.|FNMA Pool 550565 (MBS) USD Cost = 5 561....
7.000% 09/01/15........ocooviinnes
.|FNMA Pool 550565 (MBS) USD Cost = .
7.000% 09/01/15.......oovoiiiiriricicienecies | v [
..|FNMA Pool 550565 (MBS) USD Cost =4 914.... Paydown..
......................... 7.000% 09/01/15.......coioiiiririricirinicicieins | [
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31385R-TW-0.... [FNMA Pool 550565 (MBS) USD Cost = 5 137.... [11/01/2003 | PaydOwN..........ccoevrverneirrinrinrnrrnrenens [ eeneeneineneennnennens |eveoneineeneen3,192 | iiii5,192 | 5,137 | 5,137
7.000% 09/01/15....c.coivviiriiine e [
.|FNMA Pool 550565 (MBS) USD Cost = ....|12/01/2003
7.000% 09/01/15......vevieiieinieiieieeereeieens | e
FNMA Pool 612843 (MBS) USD Cost = 3 474.... [01/01/2003
5.500% 01/01/17 e | e
FNMA Pool 612843 (MBS) USD Cost = 3 315.... [02/01/2003
5.500% 01/01/17 e | e
FNMA Pool 612843 (MBS)............... 03/01/2003
USD Cost = 13,856 5.500% 01/01/17 e [
FNMA Pool 612843 (MBS) USD Cost = 4 255.... [04/01/2003
5.500% 01/01/17............. SO DO
FNMA Pool 612843 (MBS)............... 05/01/2003
USD Cost = 10,965 5.500% 01/01/17 e [
FNMA Pool 612843 (MBS) USD Cost = 6 595.... [06/01/2003
5.500% 01/01/17 e | e
FNMA Pool 612843 (MBS).............. 07/01/2003
USD Cost = 10,513 5.500% 01/01/17......cocvvre |
FNMA Pool 612843 (MBS).................. 08/01/2003
USD Cost = 26,156 5.500% 01/01/17.......ccvvvve | ovivririnane
FNMA Pool 612843 (MBS).................. 09/01/2003
USD Cost = 17,544 5.500% 01/01/17.....c.ccoevvvve |
FNMA Pool 612843 (MBS) USD Cost = ....| 10/01/2003
5.500% 01/01/17 e | e
FNMA Pool 612843 (MBS) USD Cost = 6 680.... [ 11/01/2003
5.500% 01/01/17 oo | e
FNMA Pool 612843 (MBS) USD Cost =2 948.... [ 12/01/2003
5.500% 01/01/17 e | e
FNMA Pool 615041 (MBS)............... 01/01/2003
USD Cost = 14,047 6.000% 01/01/17......cevvvve | oveviririnanee
02/01/2003

FNMA Pool 615041 (MBS) USD Cost = 9 075....

6.000% 01/01/17.............
FNMA Pool 615041 (MBS)...............
USD Cost = 12,780 6.000% 01/01/17..
FNMA Pool 615041 (MBS)..................
USD Cost = 17,281 6.000% 01/01/17..
FNMA Pool 615041 (MBS)...............
USD Cost = 16,564 6.000% 01/01/17..
FNMA Pool 615041 (MBS)..................
USD Cost = 17,237 6.000% 01/01/17..
FNMA Pool 615041 (MBS)..................
USD Cost = 18,236 6.000% 01/01/17..
FNMA Pool 615041 (MBS)..................
USD Cost = 17,415 6.000% 01/01/17..
FNMA Pool 615041 (MBS)..................
USD Cost = 21,749 6.000% 01/01/17..
FNMA Pool 615041 (MBS)...............
USD Cost = 11,079 6.000% 01/01/1
FNMA Pool 615041 (MBS) USD Cost =5 225....

6.000% 01/01/17 ...
FNMA Pool 615041 (MBS) USD Cost =4 352....

6.000% 01/01/17 ...

Paydown..




Statement as of December 31, 2003 of the Un'ted Hea|thcal’e Of Al’kansas, InC

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

| AX4E

31389R-M4-5..... [FNMA Pool 633179 (MBS).........cccccvvvvciviiiiinnnes 01/0172003 [ Paydown...........covviriniiieiiriciiniiinns | e
USD Cost = 36,356 6.000% 03/01/17.. . .
FNMA Pool 633179 (MBS)..................
USD Cost = 12,435 6.000% 03/01/17..
FNMA Pool 633179 (MBS)..................
USD Cost = 18,361 6.000% 03/01/17..
FNMA Pool 633179 (MBS)...............
USD Cost = 36,105 6.000% 03/01/17..
FNMA Pool 633179 (MBS)..................
USD Cost = 30,751 6.000% 03/01/17
FNMA Pool 633179 (MBS) USD Cost = 5 508.... [06/01/2003
6.000% 03/01/17.............
FNMA Pool 633179 (MBS)...............
USD Cost = 37,985 6.000% 03/01/17..
FNMA Pool 633179 (MBS)..................
USD Cost = 28,725 6.000% 03/01/17 .
FNMA Pool 633179 (MBS) USD Cost = 8 229.... [09/01/2003 . B
6.000% 03/01/17 ..o | v e v [
FNMA Pool 633179 (MBS)...............
USD Cost = 34,488 6.000% 03/01/17 .
FNMA Pool 633179 (MBS) USD Cost = 4 428.... [ 11/01/2003 . B
6.000% 03/01/17......coovvns
FNMA Pool 633179 (MBS) USD Cost = . .
......................... 6.000% 03/01/17...c.ocviviiiiiciiaes |

US. ., ...2,674,736

Total States and US.....oooo 7504344 | ....... 6.987.497 309477

3199999. [ Total - Bonds - Special RevenUE & ASSESSIMENL.........cuiu ittt ittt sestssrseeeseansnseseessesnsnssreressssssnsresessssssnens | anieeseas 7,504,344 | ........6,987,497 | ......7,274901 | ......7211875 [......(36,694)[ ...c.cco.oc.. O [ o O [ 329,177

Bonds - Industrial and Miscellaneous
United States

172967-AW-1.... | Citigroup Inc Sr Note - Non..........cccccrrrnnccnnee Salomon Smith Barney.........ccccccevene.
USD Cost = 94,184 5.800% 03/15/04..
..|Conoco Phillips Corporate....................
USD Cost = 224,537 4.750% 10/15/12
..| Continental Airlines Pass.........c.c.cccccoeuune CS First Boston Corp..
USD Cost = 105,148 6.545% 02/02/19
..| Continental Airlines Pass..................... Call
USD Cost = 3,024 6.545% 02/02/19
..| Continental Airlines Pass......................
USD Cost = 53,105 6.545% 02/02/19..
..| Continental Airlines Pass......................
USD Cost = 49,020 6.545% 02/02/19..
CS First Boston Mtg Sec..................
USD Cost = 10,179 7.000% 11/19/14......
CS First Boston Mtg Sec USD Cost = 7 984.

7.000% 11194 .o
CS First Boston Mtg Sec USD Cost = 9 842.

7.000% 11/19M14.....ooecvicnee.
CS First Boston Mtg Sec USD Cost = 5 304. .

7.000% 11194 ..o [ e [ e
CS First Boston Mtg Sec USD Cost = 6 110. Paydown..
......................... 7.000% 11194 .o | eerreeressenees [

100.0000.
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22540A-PS-1..... CS First Boston Mtg Sec USD Cost = 8 408........ 06/01/2003

7.000% 11/19M14......oecvicnee.
CS First Boston Mtg Sec USD Cost = 9 668.
7.000% 11/19M4...cooiiee s
CS First Boston Mtg Sec USD Cost = 7 801.
7.000% 11/19/114
CS First Boston Mtg Sec USD Cost = 2 818.
7.000% 11194 .o
CS First Boston Mtg Sec USD Cost = 4 438.
7.000% 11/19M14.....oooiiiiiice
CS First Boston Mtg Sec..................
USD Cost = 23,130 7.000% 11/19/14..
Daimler Chrysler Auto Tr..........cccceeuene
USD Cost = 21,750 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........ccoeeuune
USD Cost = 22,675 7.230% 01/06/05..
Daimler Chrysler Auto Tr...........c......
USD Cost = 21,058 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........ccccceuune
USD Cost = 22,952 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........ccccceuune
USD Cost = 21,538 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........ccoceuune
USD Cost = 20,094 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........cccceuune
USD Cost = 20,066 7.230% 01/06/05..
Daimler Chrysler Auto Tr...........c......
USD Cost = 20,255 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........ccoceuuene
USD Cost = 18,035 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........cccceuune
USD Cost = 18,417 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........cccceuune
USD Cost = 17,499 7.230% 01/06/05..
Daimler Chrysler Auto Tr..........cccceuune
USD Cost = 14,091 7.230% 01/06/05..
Duke Energy Corporate Bond...............
USD Cost = 349,986 7.875% 08/16/10
ERAC USA Finance Prv Plc.........cccc.......
USD Cost = 249,580 7.350% 06/15/08
Ford Credit Auto Owner Tr...................
USD Cost = 11,814 6.520% 09/15/03..
Ford Motor Credit Co. Sr.........ccccovvuue
USD Cost = 96,833 6.000% 01/14/03..
Ford Motor Credit Co. Sr.........ccccoevuee
USD Cost = 93,063 5.750% 02/23/04..
GE Capital Mtg Svcs Series..........
USD Cost = 1,489 7.500% 06/25/
GE Capital Mtg Svcs Series.............
USD Cost = 2,244 7.500% 06/25/15

GE Capital Mtg SVCS SErieS............ooorrrrn »

03/01/2003

................ 8,354

Call  100.0000.
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USD Cost =902 7.500% 06/25/15.........coccovvevns | o 0
GE Capital Mtg Svcs Series.......... 04/01/2003 [ Paydown.. L0
USD Cost = 1,325 7.500% 06/25/15........cccovves | ovrrriirinane .0
GE Capital Mtg Svcs Series............. 05/01/2003 L0
USD Cost = 1,121 7.500% 06/25/15........cccovvirs | orirririnnne .0
GE Capital Mtg Svcs Series............. 06/01/2003 L0
USD Cost = 1,335 7.500% 06/25/15........ccccoveers | orrvriirinnne .0
GE Capital Mtg Svcs Series............. 07/01/2003 0.
USD Cost = 6,846 7.500% 06/25/15........ e [ .0
Household Automotive Tr USD Cost = 4 987....... | 06/17/2003 .0
7.430% 04/17/07 ... | e .0
Household Automotive Tr................. 07/17/2003 .0
USD Cost = 11,013 7.430% 04/17/07......ccevvvves | v .0
Household Automotive Tr..................... 08/17/2003 .0
USD Cost = 15,902 7.430% 04/17/07.......ccovvcves | oveviiirinne .0
Household Automotive Tr..................... 09/17/2003 .0
USD Cost = 11,444 7.430% 04/17/07.......covvcves | o .0
Household Automotive Tr..................... 10/17/2003 .0
USD Cost = 12,429 7.430% 04/17/07.......ccvvcves | ovvirinane .0
Household Automotive Tr..................... 11/17/2003 .0
USD Cost = 12,487 7.430% 04/17/07.......ccvvcves | o .0
Household Automotive Tr................. 12/17/2003 .0
USD Cost = 11,623 7.430% 04/17/07......cccvvcves | o 0f.
JP Morgan Chase Corporate................ 06/24/2003 6 |..
USD Cost = 301,035 6.625% 03/15/12.......ccccovee | ovevrrririnanee 0f.
. |Morgan Stanley Dean Wit Cap............. 01/01/2003 L0
USD Cost = 3,230 7.812% 08/15/30........ccccovcers | orrrrriirinnne .0
. |Morgan Stanley Dean Wit Cap.......... 02/01/2003 L0
USD Cost = 1,885 7.812% 08/15/30........ccccoveers | orrrrririnnnes .0
. |Morgan Stanley Dean Wit Cap.......... 03/01/2003 L0
USD Cost = 2,499 7.812% 08/15/30........ccccoveers | eorrrrrririnanes .0
. |Morgan Stanley Dean Wit Cap...... 04/01/2003 L0
USD Cost = 1,832 7.812% 08/15/30........ccccovvcers | eorrrririnnnes .0
. |Morgan Stanley Dean Wit Cap.......... 05/01/2003 L0
USD Cost = 1,457 7.812% 08/15/30........ccccovvers | eorrrrririnne .0
. |Morgan Stanley Dean Wit Cap.......... 06/01/2003 N
USD Cost =176 7.812% 08/15/30.........cocevieens | o .0
. |Morgan Stanley Dean Wit Cap.......... 10/01/2003 0.
USD Cost = 1,622 7.812% 08/15/30........ccccoveers | orrrrririnnne .0
. |Morgan Stanley Dean Wit Cap.......... 11/01/2003 N I
USD Cost = 741 7.812% 08/15/30.......c.coevvieens | .0
. |Morgan Stanley Dean Wit Cap...... 12/01/2003 N
USD Cost = 18 7.812% 08/15/30........ccceurrvernien | o .0
. | Sears Credit Acct Mst Trust.............. 01/15/2003 .0
USD Cost = 33,636 7.250% 11/15/07......ccvvvve | oveviirinane .0
. | Sears Credit Acct Mst Trust.................. 02/15/2003 .0
USD Cost = 33,636 7.250% 11/15/07......ccvvvve | o .0
. | Sears Credit Acct Mst Trust.................. 03/15/2003 .0
USD Cost = 33,536 7.250% 11/15/07.......ccvvve | o .0
. | Sears Credit Acct Mst Trust.................. 04/15/2003 .0
......................... USD Cost = 33,536 7.250% 11/15/07.. e [ .00
81234C-BM-2.... [ Sears Credit Acct Mst Trust..........coveveieiiiennn. 05/15/2003 0
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. | Sears Credit Acct Mst Trust..............
. | Sears Credit Acct Mst Trust..................
. | Sears Credit Acct Mst Trust..................
. | Sears Credit Acct Mst Trust..................
. | Sears Credit Acct Mst Trust..................

. | Sears Credit Acct Mst Trust..............

USD Cost = 33,536 7.250% 11/15/07...............
USD Cost = 33,536 7.250% 11/15/07..
USD Cost = 33,536 7.250% 11/15/07..
USD Cost = 33,536 7.250% 11/15/07..
USD Cost = 33,536 7.250% 11/15/07..
USD Cost = 33,537 7.250% 11/15/07..
USD Cost = 33,536 7.250% 11/15/07..

Wells Fargo & Co Sub NT....................
USD Cost = 99,049 7.200% 05/01/03..

Pa ydown ...........................................

United States..........ccoooovevereveerirircrerinnnn

2,566,783 | .

LT°¢T3

4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS.................vovovverereeeeereeieieieseeeeet ettt nenesseseteieeeesenessnensserenerennens | ceverenan 2,703,560 | .........2,566,783

6099997. | TOtal - BONAS = PAIt 4..........ovveeieeeeeeeeeeeeeeeeeeee ettt seneeesae e tennnsesetesensnsnscessensnsnnsssesenensns | crerens 13,461,098 12,525,249

6099998. | Total - Bonds - Summary Item from Part 5.t ennenes | cenneneenas 104,980 ..
6099999, [ TOAI = BONGS.........o.eeeveveveeeeeeeeseeeeeteteeeeeeeee ettt teee et eseaetetesesaesesesenseeesesessnenscsesesssnsesesesnsesesesssnsesesensnsnnene | crerers 13,566,078 | .......12,630,229 | ....... 13,041,872 | ....... 12,940,234 |..
7299999. [ Total - Bonds, Preferred and COmMMON SEOCKS...........ocucviiviuirieeiieiieicieeeetcteetet ettt eseseeannanas | oevenas 13,566,078 |........ XXX.......| ....... 13,041,872 | ....... 12,940,234
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC
SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year | Dividends

Bonds - Special Revenue and Special Assessment
United States
31392H-SC-8..... [FNMA Series 2003-4 Cls USD Cost = 339....... 01/28/2003 | Chase Manhatten Bank....... 12/01/2003
4.500% 07/25/07.......ccovveernieirieieeeciiaes SO I
FHLMC Series 2498 Cls USD Cost = 5 735.....
5.500% 05/15/12.......ovuvieiniiriieiee e SO I
FHLMC Series 2498 Cls USD Cost = 49 199...
5.500% 05/15/12......coeuvieiriiririieee e SO I
FHLMC Series 2498 Cls USD Cost = 26 205...
5.500% 05/15/12.......coevveeiriiiirece e SO I
FHLMC Series 2498 Cls USD Cost = 15 285...
5.500% 05/15/12
FHLMC Series 2498 Cls USD Cost = 13 069...
5.500% 05/15/12....c.vviviiiiiiniiiiiciniinns | e | oo [ I
US. i
Total States and US.........oooooiiiiiiicces
3199999. [ Total - Bonds - Special Revenue & Assessment..
6099998. [Total - BONGS..........oveveeeresceiesieniesiesnesnesenens
7299999. [ Total - Bonds, Preferred and COmMMON SEOCKS.............ccuruiuriiiiiiiictieiei ettt eb et eee e esseieeenanas




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets | Total Amount 8 9
CUsIP Description Insurer Purposes and [ Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

El4
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Class One Money Market Mutual Funds
United States
784924-74-8.. | SSGA Money Market Fund.............ocoveeveevivcienceniininecnnes 12/26/2003 | State Street Bank...........c.cvveveevvvererreereens [eovevenees | ovveens 01/01/2004 ] ............ 321,528 | ..o [ [ | e 321,528 | ..o | e IS | | T o
STPOOL-$0-0[UHC HealthCare Liquidity Pool Pro Rata..........ccoeeerencernrenss 11/29/2003 [ TAMIC - POOL.......ccoiviiiiriiriiniineineinsinsinenns [ eonnnnennes | onees 01/01/2004] ......... 5,636,435 [ ..o | [ [ 5,636,435 [ [ e 3,365 | [ T |
DO SIS ...ttt £E £ E £ SE e eE e E et coer5,957,963 .0 5,957,963 [0 [ 116 |0 [ XXX ] XXX.....
7899999. | Class One Money Market Mutual Funds... ..5,957,963 .0 5,957,963 [0 | o 4116 |0 [ XXX XXX.....
8099999. | Grand Total - Short-Term Investments...... 5,957,963 .0 5,957,963 |.......cccocceneen0 | 4116 o0 XXX XXX.....
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year
1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

LT3

1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART B - SECTION 2

res Options Written During Current Year

Showing all Options, Caps, Floors and Insurance Futu
3

1 2 4 5 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous

Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * | Terminations | Adjustment Recognized Basis Deferred Income

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other
Maturity, Price, Opening Cost or Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment ltem Income Exposure
m
H
° SCHEDULE DB - PART C - SECTION 2
Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

Showing all Collar, Swap and Forwards Terminated During Current Year

SCHEDULE DB - PART C - SECTION 3

3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or | Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement |  Rec (Pay) Agreement Counterparty Received) or Sale Date Value * | Terminations | Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART D - SECTION 1
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to

Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged ltem Deferred Exposure

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 4 5 6 7
Maturity Date of Exchange or Net Additions to
Description Number of Contracts Date Original Value Opening Position Counterparty Cash Deposits
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Net
Date of Reduction Gain / (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain / (Loss) to Adjust Basis of Gain / (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged ltem Deferred

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Statement Value Fair Value 10 1
4 5 6 7 8 9
Description Master Fair Value Contracts Contracts Contracts Contracts Off-Balance
Counterparty or Exchange Agreement of Acceptable Statement Statement Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. s | s 33,593,865 | ...voiereeriieeeeees 35,276,132 | oo 1,682,267
2. PrEfErTEd STOCKS. .. .. vt nnes [ rtees sttt ettt ettt n s tetee | nehetetet et ettt sttt ettt et n st et et enas | Shetetetsetet ettt s ettt ettt 0
3. TOhAIS. i | s 33,593,865 | ..o 35,276,132 | oo 1,682,267

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

UnitedHealth Group, Inc. utilizes an external source (Hub Data, Inc., Cambridge, MA) for obtaining market values on its investments. Hub Data obtains their information from various

pricing sources including Merrill Lynch, Interactive data and Muller (Municipal pricing).

E23



Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE E - PART 1 - CASH
2 3

Nations Bank....
Mellon Bank
US Bank

1 4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance
Open Depositories
Chase MaANNALIAN. ......c.cueuiriricieietrree e rceieiet cseeeteere st eeste b st st eseesae et e et etes s ssesesssassssetesesasassesesasasns | esesesesssnssnsesesanns | oetetesassnsesnssssssennnaes | eresesesnsnsnsesenssnesesens | crenesssnsens (1,028,009)

0199999. Total - Open Depositories

0399999. Total Cash on Deposit.....

0599999. Total Cash

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

T January...o o (898.440)[4. April o | o (1,655,750) [ 7. JUlyoooor oo | (1,074,233)[10. October............
2. February... ...(503,069) [ 5. May.....c.cooeerrcc | o ..(831,321) . 11. November.
3. MarCh..oocccssccerscces | oo (953,973) | 6. JUNE...oovcccrrsccerscs | corsrennse (1,744,089) | 9. September......co.. | vovvocrrccns (1,347,493) | 12. December...........

E24




Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
CusIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Acquired Interest Maturity Carrying Value Due & Accrued Income

Gc3

NONE
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Statement as of December 31, 2003 of the Un'ted Healthcare Of Al’kansas, InC

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas
AR0000T. [ oo I [US Treasury Note 2 1/8% Due 8/31/2004 FA3T ..o 325,000 327,165 327,236

AR99999. Arkansas

..325,000

..327,165

..327,236

9999997 Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company....

..325,000

..327,165

..327,236

9999999. Totals

(@) Including $
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